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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 3,443,375, 707 | e 3,443,375,707 |............ 3,736,299,956
2. Stocks:
2.1 Preferred SIOCKS ....cuouiiiiieeieiriririeieeeee st seseee st sessseseses [oreeeecicecenenens 4,963,295 | [ 4,963,295 |..cociiiene 6,908,285
2.2 ComMON STOCKS .....cooiiiiiiiiiiiiiic s [ 284,388,187 | o 284,388,187 |....cocovnveee. 277,409,706
3. Mortgage loans on real estate:
B RISt HENS 1o e 860,656,006 |......covrvreiereerirririciens foereerericens 860,656,006 |............... 918,155,704
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash ($
[ J 130,657,322 ) and short-term
investments ($ ..o 38,770,347 ) oo o 196,893,827 ..o [ 196,893,827 |...ccocvvnee 56,708, 127
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeeerenens 142,694,690 142,694,690 |................ 146,034,184
7. Derivatives ............... ..511,058,983 |.. ..511,058,983 |.. ..123,724,415
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 149,698,443 149,381,099 171,461,997
9. ReCEIVaADIES fOr SECUMEES ......ovvuivieiiicieiciei e [eoeeecieeeciees 339,660,515 |...oeevicirercrerens e 339,660,515 |....ccovenvene 333,860,770
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 5,933,389,654 |....ccccvvriricenne 317,343 | 5,933,072,310 |............ 6,370,563, 144
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 96,241,088 |...oovvieceiciricrieiens oo 96,241,088 |.....ccconvene. 104,964,843
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..................... 145,292 | oo 145,292 ..o 175,908
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........cccceeveieviiiieereeceeeee e [oeeeeeeeeeens (12,319,470) |...veeeeeeeeeeeeeeeeeees e (12,319,470)|................ (16,150,549)
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 37,642,795 |...ooveeeeeeeeeeeeeeeee o 37,642,795 |.ooovoe. 23,282,072
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveee |ovveveeveeveenne. 9,300,234 | e 9,300,234 |.coooveies 7,410,641
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 19,328,736 ..o 19,328,736 32,436,351
18.2 Net deferred tax asset 43,688,049 |.. 18,403,025 |.. 25,285,025 |.. 22,560,179
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 429,214 o e 429,214 .o 441,883
20. Electronic data processing equipment and SOftware .............ccccceviviiciiicns i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt et [ [ [oere e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............c.cccoceveveeverivees foovseeeiiininns 247,629 |...oovvieieieeeieeeeeeen o 247,629 |.oooovevrnn 236,579
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | i e [
25. Aggregate write-ins for other than invested assets ............ccccoevevivirieieieeeees foeveveirinnenns 36,143,595 |....cccvnen 36,087,957 |..ocvoieciene 55,638 |..oovoiiiiiiieinn 55,677
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 6,164,236,816 |................ 54,808,326 |........... 6,109,428,490 |............ 6,545,976,727
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [rnsnensinas 1,690,354,206 |........cooveerreniinniinies orvereens 1,690,354,206 |............ 1,553, 147,303
28. Total (Lines 26 and 27) 7,854,591,022 54,808,326 7,799,782,696 8,099, 124,030
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501.  Miscellaneous other assets ... e 55,638 |.oorrvvveerrrrerreennnenniens froreenessneeenennnns 55,638 |.oorrrrvveerrrerrinns 55,677
2502. Cash advances 10 agents ..o e 482,645 |......coveve 482,645 oo e
2503. Disallowed IMR ..o |t 35,605,312 |.cvvvviinn 35,605,312
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 36,143,595 36,087,957 55,638 55,677




STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 3,436,411,202 less $
(including $  .voveverre Modco Reserve)

2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= Lo T U aT o= o PP R PP TPPR PPN

6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...

7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...coovovieeeee accident and health premiums ...............ccccoeee. |oerereeeeeeeenenene 10,730 oo 9,954
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs

...................... 190,513

) reinsurers .

25. Aggregate write-ins for liabilities 329,726,819 339,805,300
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 4,311,134,613 4,765,892, 365
27. From Separate Accounts Statement 1,690,354,206 |............ 1,553, 147,303
28. Total liabilities (Lines 26 and 27) 6,001,488,819 6,319,039,668

29. Common capital stock 2,500,000 |..coevenee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

36.2

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $

37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,795,793,877 1,777,584,362
38. Totals of Lines 29, 30 and 37 1,798,293,877 1,780,084,362
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,799,782,696 8,099, 124,030

DETAILS OF WRITE-INS

2501. Derivative collateral 184,840,758 |................ 202,918,563

2502. Derivative accrued interest .. 140,168,596 |... 133,045,006
2503. Funds awaiting escheat and other miscellaneous 4,717,465 |.ococeee 3,841,731
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cccciiiiiiiiiiiiii s [ [
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 329,726,819 339,805,300
3101.

3102.

3103, e

3198. Summary of remaining write-ins for Line 31 from overflow page ....

3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401.

3402.

34083.

3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.cccoceeevenc|oveveveverenennns 75,370,388 |................ 128,789,266 |................ 222,423,186
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 1,602,003 |..ooooecceceeeennd 834,179 | 1,435,846
3. Netinvestment INCOME ..o ..105,547,503 |.. ..113,386,374 |.. . 265,291,069
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ..1,687,999 |. 1,328,313 | 2,528,569
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 23,142,115 | 29,970,961 |................ 60,422,256
7. Reserve adjustments on reinSUranCe CEARM ...........oiiiiiiiiiriiiiiiiie et sre e e e [eie e [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cvieuereueieiiieeieeeseiesesesese st se e st s ssssnsssesens [eseesnscicacees 17,862,337 |...oooeee 18,633,042 |.....ccocoe..... 36,449,228
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 636,626 1,106,783 1,973,311
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 225,848,971 294,048,919 590,523,467
10, DA DENETIS .....eueucerieteieicceciee ettt s et e e s s s e e e e seseses e s s s seseseses s s sesesesesessssnsnsee|eennnanaeaennns 62,822,221 44,724,685 85,684,458
11.  Matured endowments (excluding guaranteed annual pUre €NAOWMENLS) ............cccoveveverereueueeeeeens foeseseseseseeseeeeeseeeneseeeeees [ereeeseeeeeeeene e s 1,574,287
12, ANNUILY DENETILS ...vviiiieiietetsrieceiciet sttt es s ns et s e ansesesessseeensnsesesesneedenccciciennas 60,569,637 |..ocveueeenne 57,582,824 |............... 114,994,643
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeeeeveveveveieeeens oo 294,555 330,673 | 635,081
14. Coupons, guaranteed annual pure endowments and similar bENEfitS ............ccovoeiiiiiiiiiiiiini e [ [
15.  Surrender benefits and withdrawals for life contracts ..................... ..356, 174,957 ..151,154,138 ..430,792,952
ST € o T o T oo g 1Y7=Y 1 o] o IS AP KOO OUO RN
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 3,450,583 ..o 2,464,369 |......cooonvee 3,966,916
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cveveueuiiiieieieieeeceeee e e TAT 167 | 891,383 .o 2,458,081
19. Increase in aggregate reserves for life and accident and health contracts ) (276,928,403) (10,757,044) (172,535,957)
20.  Totals (LINES 10 10 1) .uuiiiiurieeeeeieicseieeeieeeeeseeseeeseesessseseesesseseseeesesssesesesesesssssssesesessssesssesesesnnnnnnss ornnanaesannnns 207,130,716 |.ceoeennneee. 246,391,027 |.ooeeenne 467,570,461
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 19,556,102 |...cocvoeeeee. 27,958,619 |.ooveeee. 59,564,442
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 4,059,516 |....covvvenes 5,323,707 oo 8,779,195
25. Increase in loading on deferred and uncollected premiums ........... .. (2,065,287) ... 2,404,260 |.cooooiereenne 1,274,442
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeeeiveeeveeeeeeeeeeeeeeie e e (46,811,468)|................ (50,804,398)|.............. (103,936, 153)
27. Aggregate write-ins for deductions .... 2,468,281 (2,243,700) (22,628,488)
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 197,390,797 248,255,262 447,980,587
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 28,458,174 |.........c........ 45,793,657 |............... 142,542,880
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas 28,458,174 | 45,793,657 |.............. 142,542,880
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 6,008,509 10,469,929 18,636,743
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 22,449,665 |................ 35,323,728 |............... 123,906, 137
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (1,175,283) (excluding taxes of $  ...ccoveeereeerennee (290, 111)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (4,657,552) 10,296,175 15,629,092
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 17,792,114 45,619,902 139,535,229
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 1,780,084 ,362 1,634,330,853 1,634,330,853
37, NELINCOME (LINE 35) -..cuuuiiiieeeieeeeete i eieteeeese e ssaeeeeeeseesesesesesaessesesesesas s sesesesasessansesesesasnsesesesesesanfonsesannnansneen 17,792,114 | 45,619,902 |...occevenee 139,535,229
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (8,445,186) ..(31,165,630)|.. ..130,689,500 |.. ..169,462, 153
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e ... 19,430,763 |.. ..(52,751,113)|.. ..(49,456,946)
40. Change in net deferred iNCOME TAX .........c.oveveveuiuiiiiieieeeeeececeeeee ettt s e s eees 892,692 ... 25,404,137 |.. ... 34,736,392
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e 1,649,508 ..(25,709,175)]|.. ..(40,980,413)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ..........c.covieiierienieieeiees e [ et
43. Change in reserve on account of change in valuation basis, (inCrease) or deCrease .............cooveveveeesdrereeeeeieiisseseeies e [ 267,287
44,  Change in asset VAlUALION FESEIVE ...........c.c.cceeieieeeeeeeececeeeieeeieseseaes e s s s sesessssseseseses e 10,405,725 |..cooeeneee 6,380,533 |..ccoooienne 11,866,224
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
LS T - o o TPV I ...50,000,000
51.2 Transferred to capital (StOCk DIiVIdENA) ........ooiiiiiiieiieeee e e oo [
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result Of FEINSUIANCE ..........cc.eiiiiiiiiiiiie e see s e oo [
52.  Dividends t0 SIOCKNOIAETS ...........c.cuevivieiiiiiiieietetetceeeee ettt sttt s s st st st sessssneseseneseseseafes e saeneneeneesessssenenene [oaeseneneneseneseeeseeseseeennnes [oereneneeeneas (163,000,000)
53. Aggregate write-ins for gains and losses in surplus (795,657) (3,026, 159) (6,676,418)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 18,209,515 126,607,625 145,753,509
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,798,293,877 1,760,938,479 1,780,084 ,362
DETAILS OF WRITE-INS
08.3071. REVENUE SNATING .....vveieeeieieieeee ettt ettt s et et e s e s s s s s sesesesessaons s s seseseseseaea 853,632 |cooeiees 1,025,590 | 1,898,655
08.302. MISCEITANBOUS .......oveeeeeee ettt ettt et ettt et e et e e ee e eteaeseeseeseseeeeteeeetensesenessensseenssensseenna oeeseseeeeeeaneenanas (217,006) ... 81,193 |l 74,656
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiiniieiieneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 636,626 1,106,783 1,973,311
2701. Reinsurance ceded adjustment ...... ..2,219,546 |.. ... (3,026,159)|.. ... (6,052,318)
2702. Miscellaneous charges to operations 248,736 ..o 782,459 |. ..(16,576,171)
DA 01 T T KOTSRS TR RO SRR TR PR NPT PRRRUPRRRPRTRTOPIN
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiiiinieeseesieeseeseesde e [ e s
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 2,468,281 (2,243,700) (22,628,488)
5301. Other Changes IN SUFPIUS ....c.ovovieiiiieeieeceee et oo (3,015,202) ... (3,026,159) ... (624,100)
5302. Reinsurance ceded adjustment 22,219,546 | (6,052,318)
£ 30101 T T KOTSRS UEN RO SP R UPR R PR TP PR TP RRURTRTOPIN
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (795,657) (3,026, 159) (6,676,418)




STATEMENT AS OF JUNE 30, 2023 OF THE C.M

CASH FLOW

. Life Insurance Company

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiiiieiiiciieie ettt naens [oesssenesnenanes 73,635,988 |.............. 129,942,965 |.......cconce. 217,876,156
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 110,394,642 |................ 106,536,745 |................ 247,406,014
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 42,912,495 49,945,635 99,531,114
4. TOtal (LINES 110 3) oottt 226,943,125 286,425,345 564,813,284
5. Benefit and 10Ss related PAYMENTS ..............ccueueuiiiiieiieicieteiceceeee ettt es e esenes [oevesesesesens 499,892,689 |................ 232,964,170 |............... 625,186,809
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeceeeveecne (45,553,364)|......cccnc... (51,457,327) | ceceevnnene (105,701,995)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 26,493,973 |.criie 48,194,441 | 99,267,384
L T 1Yo (=Yoo IS o= o IR Co Ty o] T3] o] o [=Y £ O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ (1,372,730) tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (9,477,351) 18,476,841 38,853,092
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 471,355,947 248,178,125 657,605,290
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (244 ,412,822) 38,247,220 (92,792,006)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 425,796,742
T2.2 SHOCKS ...ttt e e e e e eean [ereereeteee e e et e sre e
12.3 Mortgage loans ... 63,069,065 |..
T2.4 REAI ©STALE ... s [ ere e
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 21,061,071 oo 10,965,209 |.....ccocevneeee 40,963,921
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments .............cccoceees |oeeeieiinnnnens (24,660) ... (960, 311) | eovceeeeeene (540,874)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 1,417,517 (134,104,781) (213,930, 266)
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveverceieieeeeeeee et esesn e [oevesesennnas 511,319,735 .o 356,624,165 |................ 719,655,775
13. Cost of investments acquired (long-term only):
LT = T TSSO ROTIURORR 102,530,204 |.....c..cec... 338,768,750 |................ 527,849,374
1312 SEOCKS ..ottt [eres s 22 | 1,032,740 |...oooviine 1,506,700
13.3 MOMGAGE [0BNS ...ttt bbbttt [eeseseneeanneneees 6,495,846 |................. 28,051,986 |......ccceenee. 37,464,139
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......c.cviiiiiiiirieieeie ettt nns [eosesinesaenenenes 5,802,104 |.....ccooeee. 13,350,708 |......ccvvevnee. 32,025,758
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 6,075,230 5,141,501 11,520,229
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 120,903,406 386,345,685 610,366,200
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (2,827,986) (1,631,608) (399,834)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 393,244,315 (28,089,912) 109,689,408
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
LSRRI oL (o 1N =T o i (U1 T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoveveveeceeeieiens [oeveeeienencns (7,267,620)|..cececeeeienene (CARY(V75] F— (5,895,050)
16.5 DivideNds 10 SLOCKNOIAETS ......c.uuiiiiecicieeeiei ettt eesee s ssssesesesesnnnsnnns | [eoceesssssssanisestsessasnisienens [orsrssninisasasssssnssesaessenennes |oessececusenens 163,000,000
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (1,378,173) (27,454,631) 62,265,389
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (8,645,793) (27,546,338) (106,629,661)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. 140,185,700 |................ (17,389,029 ......cccncc.. (89,732,259)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 56,708,127 |.cocueeenene 146,440,386 |................ 146,440,386
19.2 End of period (Line 18 plus Line 19.1) 196,893,827 129,051,357 56,708, 127
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bond conversions and refinanCing ..........ccoooiieiiniieeneceee e [ 8,908,661 |.........c........ 4,481,040 |................. 26,811,979
20.0002. STOCK CONVEISTON ..ottt nnnes [oessnsensnsnianes 4,820,361
20.0003. Net investment income payment-in-kind bonds ..
20.0004. Transfer of bonds to partnerships and LLCs ....
20.0005. Bonds transferred to mortgage 0NS ...




STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

................. 92,435,071

................ 213,665,204

................. 87,894,626

................ 403,039,986

................ 173,696,284

................ 766,613,403

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)
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NOTES TO FINANCIAL STATEMENTS
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STATEMENT AS OF JUNE 30, 2023 OF THE C. M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

a.

d.

Accounting practices:

The accompanying financial statements of C.M. Life Insurance Company (the Company) have been prepared in conformity with the
Statutory Accounting Practices (SAP) of the National Association of Insurance Commissioners (NAIC) and the accounting practices

prescribed or permitted by the State of Connecticut Insurance Department.

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the

State of Connecticut is shown below:

F/S F/S
SSAP# Page Line# 2023 2022
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX § 17,792,114  § 139,535,229
(2) State prescribed practices that increase/(decrease) NAIC SAP:  N/A N/A N/A - -
(3) State permitted practices that increase/(decrease) NAIC SAP:  N/A N/A N/A - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX § 17,792,114  $ 139,535,229
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,798,293,877 $ 1,780,084,362

(6) State prescribed practices that increase/(decrease) NAIC SAP:  N/A N/A N/A -
(7) State permitted practices that increase/(decrease) NAIC SAP:  N/A N/A N/A -
(

8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,798,293,877 $  1,780,084,362

Use of estimates in the preparation of the financial statements - No change

Accounting policy:

(1M
)

No change

Bonds are generally valued at amortized cost using the constant yield interest method with the exception of NAIC Category 6
bonds, which are in or near default, and certain residential mortgage-backed securities (RMBS) and commercial mortgage-
backed securities (CMBS), which are rated by outside modelers, which are carried at the lower of amortized cost or fair value.
NAIC ratings are applied to bonds and other securities. Categories 1 and 2 are considered investment grade, while Categories
3 through 6 are considered below investment grade. Bond transactions are recorded on a trade date basis, except for private
placement bonds, which are recorded on the funding date.

The fair value of bonds is based on quoted market prices when available. If quoted market prices are not available, values
provided by other third-party organizations are used. If values provided by other third-party organizations are unavailable, fair
value is estimated using internal models by discounting expected future cash flows using observable current market rates
applicable to yield, credit quality and maturity of the investment or using quoted market values for comparable investments.
Internal inputs used in the determination of fair value include estimated prepayment speeds, default rates, discount rates and
collateral values, among others. Structure characteristics and cash flow priority are also considered. Fair values resulting from
internal models are those expected to be received in an orderly transaction between willing market participants.

(3-5) No change

(6)

For loan-backed and structured securities, such as asset-backed securities, mortgage-backed securities, including RMBS and
CMBS, and structured securities, including collateralized debt obligations, amortization or accretion is revalued quarterly based
on the current estimated cash flows, using either the prospective or retrospective adjustment methodologies.

Certain fixed income securities with the highest ratings from a rating agency follow the retrospective method of accounting.
Under the retrospective method, the recalculated effective yield equates the present value of the actual and anticipated cash
flows, including new prepayment assumptions, to the original cost of the investment. Prepayment assumptions are based on
borrower constraints and economic incentives such as the original term, age and coupon of the loan as affected by the interest
rate environment. The current carrying value is then increased or decreased to the amount that would have resulted had the
revised yield been applied since inception, and investment income is correspondingly decreased or increased.

All other fixed income securities, such as floating rate bonds and interest only securities, including those that have been
impaired, follow the prospective method of accounting. Under the prospective method, the recalculated future effective yield
equates the carrying value of the investment to the present value of the anticipated future cash flows.

(7-14) No change

Going concern:

There is not substantial doubt regarding the Company’s ability to continue as a going concern.

7.1



STATEMENT AS OF JUNE 30, 2023 OF THE C. M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 2 — Accounting Changes and Corrections of Errors

a.

b.

For the six months ended June 30, 2023, corrections of prior years' errors were recorded in surplus, net of tax:

Quarter Ended June 30, 2023
Increase (Decrease) to:

Prior Current Asset
Years' Year or Liability
Net Income Surplus Balances
Policyholders’ reserves $  (3,434,058) $  (3,434,058) $ 3,434,058
Total $  (3,434,058) $  (3,434,058)

Of the $3,434,058 decrease to surplus for prior years' errors, $3,434,058 was recorded as prior period adjustments, net of taxes.

For the six months ended June 30, 2022, the Company did not record any corrections of prior years' errors.

Adoption of new accounting standards - No change

Note 3 — Business Combinations and Goodwill - No change

Note 4 — Discontinued Operations - No change

Note 5 — Investments

a.

Mortgage loans, including mezzanine real estate loans - No change

Debt restructuring - No change

Reverse mortgages - No change

Loan-backed securities:
(1) Prepayment assumptions for loan-backed and structured securities are based on various assumptions and inputs obtained
from external industry sources along with internal analysis and actual experience.

(2) The following contains loan-backed and structured securities that recognized other-than-temporary impairments (OTTI)
classified on the following bases for recognizing OTTI:

(1) (2) (3)
OTTI
Amortized Recognized
Cost Basis in Loss
Before (2a) (2b) Fair Value
OTTI Interest Non-interest 1-(2a+2b)

OTTI recognized in the first quarter
a. Intentto sell $ -3 -3 - 8 -
b.  Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis 3,007,713 - 181,091 2,826,622
c.  Total first quarter $ 3,007,713  $ -3 181,091 $ 2,826,622

OTTI recognized in the second quarter
d. Intent to sell $ - % - 3 - 9 -
e. Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis 1,800,802 - 48,585 1,752,217
f.  Total second quarter $ 1,800,802 $ - 3 48,585 $ 1,752,217

OTTI recognized in the third quarter
g. Intent to sell $ - % - 3 - 9 -
h.  Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis - - - -
i Total third quarter $ - $ - 3 - 3 -

OTTI recognized in the fourth quarter
j.  Intentto sell $ - 8 - 3 -3 -
k. Inability or lack of intent to retain the investment
in the security for a period of time sufficient to
recover the amortized cost basis - - - -
Total fourth quarter $ - 3 - 8 -9 -

m.  Annual aggregate total $ - 3 229,676

All impairments were taken due to the present value of cash flows expected to be collected being less than the amortized cost
basis.

7.2



STATEMENT AS OF JUNE 30, 2023 OF THE C. M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

(3) The following is a CUSIP detail list of impaired structured securities where the present value of cash flows expected to be
collected is less than the amortized cost basis.

cusip Amogt;zfg?eCost Proje;::tlisv Cash Recg_gl;__rllilzed An;c;trgrzgqr %ost Fair Vos]icllégr ?I'tl Time Ilr?sattri;feiitn\?vnhceiz?;
OTTI Reported
12624QAC7| $ 184,864 | $ 164,248 | $ (20,616)| $ 164,248 | $ 87,625 thre 31, 2023
36192RAL6 150,000 75,000 (75,000) 75,000 26,813 | March 31, 2023
040104RV5 149,208 142,752 (6,455) 142,753 142,901 | March 31, 2023
040104TG6 17,552 15,757 (1,795) 15,757 13,697 | March 31, 2023
1248MGAJ3 4,879 4,734 (145) 4,734 3,918 | March 31, 2023
30247DAD3 9,380 9,055 (324) 9,055 8,401 | March 31, 2023
40431KAEQ 203,838 201,989 (1,849) 201,989 204,087 | March 31, 2023
45071KDD3 59,104 49,072 (10,032) 49,072 49,776 | March 31, 2023
590212AB2 6,507 5,649 (858) 5,649 6,303 | March 31, 2023
617463AA2 443 403 (40) 403 344 | March 31, 2023
61750FAEQ 26,625 25,427 (1,199) 25,427 23,637 | March 31, 2023
61750MAB1 363 348 (15) 348 335 | March 31, 2023
84752CAE7 18,351 17,917 (434) 17,917 15,887 | March 31, 2023
86363HABS 3,359 3,184 (175) 3,184 2,870 | March 31, 2023
93934XAB9 20,947 18,663 (2,285) 18,663 19,808 | March 31, 2023
362480AD7 29,271 28,586 (684) 28,586 29,372 | March 31, 2023
45254TRX4 7,615 7,501 (114) 7,501 7,370 | March 31, 2023
45254TSM7 73,046 70,533 (2,513) 70,533 62,754 | March 31, 2023
45660LAU3 10,832 10,747 (86) 10,744 10,647 | March 31, 2023
45660LYW3 65,471 62,974 (2,497) 62,974 63,395 | March 31, 2023
466247XE8 76,618 75,295 (1,323) 75,295 66,059 | March 31, 2023
525221AJ6 59,596 53,747 (5,849) 53,747 59,057 | March 31, 2023
761118FM5 209,948 189,550 (20,398) 189,550 189,653 | March 31, 2023
41161PWB5 89,888 88,611 (1,277) 88,611 72,954 | March 31, 2023
45660N5H4 127,249 127,249 - 127,249 122,739 | March 31, 2023
45660NT88 1,950 1,934 (15) 1,934 1,875 | March 31, 2023
92922F5T1 125,180 122,785 (2,395) 122,785 108,208 | March 31, 2023
939336X65 206,617 200,289 (6,328) 200,289 181,972 | March 31, 2023
36298XAA0 936,144 927,502 (8,643) 927,502 880,045 | March 31, 2023
589929N38 12,632 12,369 (262) 12,370 12,119 | March 31, 2023
59020UNZ4 8,303 7,036 (1,267) 7,037 7,943 | March 31, 2023
86359DME4 111,933 105,715 (6,218) 105,715 101,960 | March 31, 2023
040104RV5 144,675 140,254 (4,421) 140,254 138,624 | June 30, 2023
1248MGAJ3 4,727 4,685 (42) 4,685 3,877 | June 30, 2023
40431KAEQ 202,855 198,399 (4,456) 198,399 197,720 | June 30, 2023
45071KDD3 49,163 48,849 (314) 48,849 48,760 |  June 30, 2023
61750FAEQ 25,611 25,437 (174) 25,437 23,134 | June 30, 2023
12669FKR3 4,232 4,008 (224) 4,008 3,851 | June 30, 2023
23321P6A1 256,476 249,939 (6,537) 249,939 242,675 | June 30, 2023
45660LAU3 10,657 10,002 (655) 10,002 10,419 | June 30, 2023
466247XE8 71,210 70,743 (467) 70,743 61,499 | June 30, 2023
525221AJ6 53,824 53,788 (36) 53,788 56,079 | June 30, 2023
05946XYP2 22,043 21,880 (163) 21,880 18,608 | June 30, 2023
36298XAA0 947,305 916,700 (30,605) 916,700 872,156 | June 30, 2023
92922FBW7 8,024 7,533 (491) 7,533 7,444 | June 30, 2023
Totals| $ 4,808,515 | $ 4,578,838 | $ (229,676)| $ 4,578,838 | 4,269,370

(4) As of June 30, 2023, the gross unrealized losses and fair values for investments in structured and loan-backed securities for
which an OTTI has not been recognized in earnings follow:

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ (2,952,008)

2. 12 months or longer $ (33,452,002)
b.  The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 36,068,898

2. 12 months or longer $ 472,230,376

(5) No change

e. Dollar repurchase agreements and/or securities lending transactions: The Company did not have any dollar repurchase agreements
and/or securities lending transactions as of June 30, 2023.

f.  Repurchase agreements transactions accounted for as secured borrowing:
(1) The Company did not have any repurchase agreements as of June 30, 2023.
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STATEMENT AS OF JUNE 30, 2023 OF THE C. M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

g. Reverse repurchase agreements transactions accounted for as secured borrowing: The Company did not have any reverse repurchase
agreements transactions accounted for as secured borrowing as of June 30, 2023.

h. Repurchase agreements transactions accounted for as a sale: The Company did not have any repurchase agreements transactions
accounted for as a sale as of June 30, 2023.

i.  Reverse repurchase agreements transactions accounted for as a sale: The Company did not have any reverse repurchase agreements
transactions accounted for as a sale as of June 30, 2023.

j.  Real estate — No change

k.  Low-income housing tax credit - No change

|. Restricted assets - No change

m. Working capital finance investments: The Company did not invest in working capital finance investments as of June 30, 2023.

n. Offsetting and netting of assets and liabilities: The Company reports derivative and repurchase agreement assets and liabilities as gross
in the financial statements without offsetting as of June 30, 2023.

o. 5GI Securities:

Investment Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Current Year |Prior Year |Current Year |Prior Year |Current Year |Prior Year
(1) Bonds - AC 22 23 $12,682,094 | $13,846,076 $12,984,442 | $13,823,455
(2) LB&SS-AC
(3) Preferred Stock - AC 1 1 21,746 21,746 26,416 25,390

(4) Preferred Stock - FV

(5) Total (1+2+3+4) 23 24 $12,703,840 | $13,867,822 $13,010,858 | $13,848,845

AC - Amortized Cost FV - Fair Value

p. Short sales - The Company does not engage in short sale transactions.

g. Prepayment penalty and acceleration fees:
Six Months Ended June 30, 2023
General Account Separate Account
1. Number of CUSIPS 8 N/A
2. Aggregate amount of investment income ~ $ -307,459 N/A

r. Reporting entity’s share of cash pool by asset type: The Company does not have cash in a qualified cash pool.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies - No change

Note 7 — Investment Income — No change

Note 8 — Derivative Instruments
a. The Company did not have any deferred derivative premium payments under SSAP No. 86.

b. The Company did not account for any derivatives under SSAP No. 108.

Note 9 — Income Taxes - No change

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates - No change

Note 11 — Debt
a. No change

b. The Company is not a member of the Federal Home Loan Bank (FHLB) therefore it has no FHLB funding agreements.
Note 12— Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement

Benefit Plans
a. Defined Benefit Plan:

(1-3) No change
(4) The Company did not have any defined benefit pension plans for which the reporting entity is directly liable.
(5-21) No change

b-i. No change

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
a-m. No change

Note 14 — Liabilities, Contingencies and Assessments
a. Contingent commitments - No change

b. Assessments - No change
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STATEMENT AS OF JUNE 30, 2023 OF THE C. M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Gain contingencies - No change
Claims related to extra contractual obligations - No change
Joint and several liabilities — No change

All other contingencies:

In the normal course of business, the Company is involved in disputes, litigation and governmental or regulatory inquiries, administrative
proceedings, examinations and investigations, both pending and threatened. These matters, if resolved adversely against the Company
or settled, may result in monetary damages, fines and penalties or require changes in the Company’s business practices. The resolution
or settlement of these matters is inherently difficult to predict. Based upon the Company’s assessment of these pending matters, the
Company does not believe that the amount of any judgment, settlement or other action arising from any pending matter is likely to have
a material adverse effect on the statement of financial position. However, an adverse outcome in certain matters could have a material
adverse effect on the results of operations for the period in which such matter is resolved, or an accrual is determined to be required,
on the financial statement financial position, or on our reputation.

The Company evaluates the need for accruals of loss contingencies for each matter. When a liability for a matter is probable and can
be estimated, the Company accrues an estimate of the loss and any related insurance recoveries, if any. An accrual is subject to
subsequent adjustment as a result of additional information and other developments. The resolution of matters are inherently difficult
to predict, especially in the early stages of matter. Even if a loss is probable, due to many complex factors, such as speed of discovery
and the timing of court decisions or rulings, a loss or range of loss may not be reasonably estimated until the later stages of the matter.
For matters where a loss is material and it is either probable or reasonably possible then it is disclosed. For matters where a loss may
be reasonably possible, but not probable, or is probable but not reasonably estimated, no accrual is established, but the matter, if
material, is disclosed.

Note 15 — Leases - No change

Note 16 — Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of

Credit Risk - No change

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

a.

b.

C.

Transfers of receivables reported as sales - No change

Transfer and servicing of financial assets — No change
(1) No change

(2) The Company did not have any servicing assets or liabilities in 2023 or 2022.
(3) No change
(4) The Company did not have interests that continue to be held by a transferor in securitized financial assets in 2023 or 2022.
(5-7) No change
Wash sales:
(1) Inthe course of the Company's investment management activities, securities may be sold and reacquired within 30 days to enhance

the Company's yield on its investment portfolio.

(2) The Company did not sell any securities with the NAIC Designation 3 or below, or unrated, through the six months ended June
30,2023 that were reacquired within 30 days of the sale date.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - No change

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - No change

Note 20 — Fair Value Measurements

a.

Fair value is defined as the price that would be received from selling an asset or paid to transfer a liability in an orderly transaction
between market participants at the measurement date. The authoritative guidance around fair value establishes a measurement
framework that includes a hierarchy used to classify the inputs used in measuring fair value. The hierarchy prioritizes the inputs to
valuation techniques into three levels. Each level reflects a unique description of the inputs that are significant to the fair value
measurements. The levels of the fair value hierarchy are as follows:

Level 1 — Observable inputs in the form of quoted prices for identical instruments in active markets.

Level 2 — Observable inputs other than Level 1 prices, such as quoted prices for similar assets or liabilities, quoted prices in markets
that are not active or other inputs that are observable or can be derived from observable market data for substantially the full term of
the assets or liabilities.

Level 3 — One or more unobservable inputs that are supported by little or no market activity and are significant to the fair value of the
assets or liabilities. Level 3 assets and liabilities include financial instruments whose value is determined using internal models, as well
as instruments for which the determination of fair value requires significant management judgment or estimation.

When available, the Company generally uses unadjusted quoted market prices from independent sources to determine the fair value of
investments, and classifies such items within Level 1 of the fair value hierarchy. If quoted prices are not available, prices are derived
from observable market data for similar assets in an active market or obtained directly from brokers for identical assets traded in inactive
markets. Investments that are priced using these inputs are classified within Level 2 of the fair value hierarchy. When some of the
necessary observable inputs are unavailable, fair value is based upon internally developed models. These models use inputs not directly
observable or correlated with observable market data. Typical inputs, which are integrated in the Company’s internal discounted cash
flow models and discounted earnings models include, but are not limited to, issuer spreads derived from internal credit ratings and
benchmark yields such as the LIBOR, cash flow estimates and earnings before interest, taxes, depreciation and amortization estimates.
Investments that are priced with such unobservable inputs are classified within Level 3 of the fair value hierarchy.

The Company has established and maintains policies and guidelines that govern its valuation methodologies and their consistent

application. These policies and guidelines address the use of inputs, price source hierarchies and provide controls around the valuation
processes. These controls include appropriate review and analysis of prices against market activity or indicators for reasonableness,
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approval of price source changes, price overrides, methodology changes and classification of fair value hierarchy levels. The valuation
policies and guidelines are reviewed and updated as appropriate.

Annually, the Company reviews the primary pricing vendor to validate that the inputs used in that vendor’s pricing process are deemed
to be market observable as defined above. While the Company was not provided access to proprietary models of the vendor, the reviews
have included on-site walk-throughs of the pricing process, methodologies and control procedures for each asset class and level for
which prices are provided. The review also included an examination of the underlying inputs and assumptions for a sample of individual
securities across asset classes. In addition, the Company and its pricing vendors have an established challenge process in place for all
security valuations, which facilitates identification and resolution of prices that fall outside expected ranges. The Company believes that
the prices received from the pricing vendors are representative of prices that would be received to sell the assets at the applicable
measurement date (exit prices) and are classified appropriately in the hierarchy.

The fair value of individual annuity and supplementary contracts is determined using one of several methods based on the specific
contract type. For short-term contracts, generally less than 30 days, the fair value is assumed to be the book value. For investment-type
contracts, the fair value is determined by calculating the present value of future cash flows discounted at current market interest rates,
the risk-free rate or a current pricing yield curve based on pricing assumptions using assets of a comparable corporate bond quality.
Annuities are valued using cash flow projections from the Company's asset-liability management analysis.
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(1) The following presents the Company's fair value hierarchy for assets and liabilities that are carried at fair value:

Financial assets:

Bonds:

Industrial and miscellaneous
Preferred stocks
Common stock - subsidiary and affiliates
Common stock - unaffiliated
Derivatives:

Interest rate swaps

Options

Currency swaps

Forward contracts

Financial futures
Separate account assets

Total financial assets carried
at fair value

Financial liabilities:
Repurchase agreements
Derivatives:
Interest rate swaps
Options
Currency swaps
Forward contracts
Financial futures
Total financial liabilities carried
at fair value

June 30, 2023

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
$ - 8 874173 $ 4,661,745 § - 8 5,635,918
- - 3,852,747 - 3,852,747
18,399,049 - 6,321,930 - 24,720,979
3,226,369 - 2,563,044 - 5,789,413
- 389,488,556 - - 389,488,556
- 27,157,995 - - 27,157,995
- 91,148,362 - - 91,148,362
- 802,839 - - 802,839
2,198,623 - - - 2,198,623
1,690,353,842 364 - - 1,690,354,206
$1,714,177,883 $§ 509,472,289 $ 17,399,466 $ - $2,241,049,638
$ - $ 279,667,224 $ - $ - $ 279,667,224
- 14,017,696 - - 14,017,696
- 1,871,010 - - 1,871,010
- 1,574,815 - - 1,574,815
296,088 - - - 296,088
$ 296,088 $ 297,130,745 $ - % - $ 297,426,833

For the period ended June 30, 2023 there were no significant transfers between Level 1 and Level 2 and the Company does not have
any financial instruments that are carried at NAV as a practical expedient.

December 31, 2022

Financial assets:
Bonds:
Industrial and miscellaneous
Preferred stocks
Common stock - subsidiary and affiliates
Common stock - unaffiliated
Derivatives:
Interest rate swaps
Options
Currency swaps
Forward contracts
Financial futures - long positions
Separate account assets
Total financial assets carried
at fair value

Financial liabilities:

Derivatives:
Interest rate swaps
Options
Currency swaps
Forward contracts

Total financial liabilities carried
at fair value

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
$ - $ 358,377 $ 9,599,146 $ - 9 9,957,523
- - 3,871,764 - 3,871,764
17,527,192 - 5,775,012 - 23,302,204
812,927 - 1,151,599 - 1,964,526
- 601,606,125 - - 601,606,125
- 15,350,156 - - 15,350,156
- 103,879,908 - - 103,879,908
- 1,545,682 - - 1,545,682
1,342,544 - - - 1,342,544
1,553,145,900 1,403 - - 1,553,147,303
$ 1,572,828,563 $§ 722,741,651 $ 20,397,521 $ - $2,315,967,735
$ - $ 469,399,209 $ -3 - $ 469,399,209
- 5,966,646 - - 5,966,646
- 1,037,202 - - 1,037,202
- 3,598,319 - - 3,598,319
$ - $ 480,001,376 $ -3 - $ 480,001,376
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(2) The following presents changes in the Company's Level 3 financial instruments that are carried at fair value:

Balance Gains Gains Balance
as of Transfers” (Losses) in (Losses) in as of
01/01/2023 In Out Net Income Surplus Purchases Issuances Sales Settlements 06/30/2023
Financial assets:
Bonds:

Industrial and miscellaneous $ 9,599,146 $ - $  (4436292) $ (552,065) $ 50,957 $ - 8 - 8 -8 ™1 8 4,661,745
Preferred stock 3,871,764 - (18,570) - (447) - - - - 3,852,747
Common stock - affiliated 5,775,012 - - - (70,894) - 617,812 - - 6,321,930
Common stock - unaffiliated 1,151,599 9,614 - - (800,742) 22 2,202,551 - - 2,563,044

Total financial assets $ 20,397,521 §$ 9614 $ (4454,862) $  (552,065) $ (821,126)  §$ 22§ 2,820,363 § - 8 (1) $ 17,399,466
Balance Gains Gains Balance
as of Transfers” (Losses) in (Losses) in as of
01/01/2022 In Out Net Income Surplus Purchases Issuances Sales Settlements 12/31/2022
Financial assets:
Bonds:

Industrial and miscellaneous $ 19,024,416 $ - $ (8306827) $ (780,483) $  (1,623,881) § 13 1,309,482 $ - 8 (23,562) $ 9,599,146
Preferred stock 51,861 5,083,328 - - (1,263,425) - - - - 3,871,764
Common stock - affiliated 4,365,947 - - - 17,848,704 1,000,000 (17,439,639) - - 5,775,012
Common stock - unaffiliated 4,417,320 - (476,273) 1,799,341 (2,246,173) 28,379 - (69,717) (2,301,278) 1,151,599

Total financial assets $ 27,859,544 $ 5,083,328 $ (8,783,100) $ 1,018,858 $ 12,715,225 $ 1,028,380 $ (16,130,157) $ (69,717) $ (2,324,840) $ 20,397,521

L evel 3 transfers include assets that are consistently carried at fair value but have had a level change, are no longer carried at fair value, or have just begun to be carried at fair value, such as assets with no level changes but a change in the lower of cost
or market carrying basis.

(3) The Company reviews the fair value hierarchy classifications at each reporting period. Overall, reclassifications between levels
occur when there are changes in the observability of inputs and market activity used in the valuation of a financial asset or
liability. Such reclassifications are reported as transfers between levels at the beginning fair value for the reporting period in
which the changes occur. Given the types of assets classified as Level 1 (primarily equity securities and mutual fund
investments), transfers between Level 1 and Level 2 measurement categories are expected to be infrequent. Transfers into
and out of Level 3 are summarized in the schedule of changes in Level 3 assets and liabilities.

(4) Valuation Techniques and Inputs

The Company determines the fair value of its investments using primarily the market approach or the income approach. The
use of quoted prices for identical assets and matrix pricing or other similar techniques are examples of market approaches,
while the use of discounted cash flow methodologies is an example of the income approach. The Company attempts to
maximize the use of observable inputs and minimize the use of unobservable inputs in selecting whether the market or the
income approach is used.

A description of the significant valuation techniques and inputs to the determination of estimated fair value for the more
significant asset and liability classes measured at fair value on a recurring basis and categorized within Level 2 and Level 3
of the fair value hierarchy is as follows:

Separate account assets - These assets primarily include bonds (industrial and miscellaneous; U.S. government and
agencies) and derivatives. Their fair values are determined as follows:

Bonds (Industrial and miscellaneous) - These securities are principally valued using the market or the income approaches.
Level 2 valuations are based primarily on quoted prices in markets that are not active, broker quotes, matrix pricing or other
similar techniques that use standard market observable inputs such as benchmark yields, spreads versus benchmark yields,
new issuances, issuer ratings, duration and trades of identical or comparable securities. Privately placed securities are valued
using discounted cash flow models using standard market observable inputs, and inputs derived from, or corroborated by,
market observable data including market yield curve, duration, call provisions, observable prices and spreads for similar
publicly traded or privately traded issuances that incorporate the credit quality and industry sector of the issuer. This level also
includes securities priced by independent pricing services that use observable inputs. Valuations based on matrix pricing or
other similar techniques that utilize significant unobservable inputs or inputs that cannot be derived principally from, or
corroborated by, observable market data, including adjustments for illiquidity, delta spread adjustments or spreads to reflect
industry trends or specific credit-related issues are classified as Level 3. In addition, inputs including quoted prices for identical
or similar securities that are less liquid and based on lower levels of trading activity than securities classified in Level 2 are
classified as Level 3.

Bonds (U.S. government and agencies) - These securities are principally valued using the market approach. Level 2 valuations
are based primarily on quoted prices in markets that are not active, or using matrix pricing or other similar techniques using
standard market observable inputs such as the benchmark U.S. Treasury yield curve, the spreads versus the U.S. Treasury
yield curve for the identical security and comparable securities that are actively traded.

Derivative assets and liabilities - These financial instruments are primarily valued using the market approach. The estimated
fair value of derivatives is based primarily on quotations obtained from counterparties and independent sources, such as
quoted market values received from brokers. These quotations are compared to internally derived prices and a price challenge
is lodged with the counterparties and an independent source when a significant difference cannot be explained by appropriate
adjustments to the internal model. When quoted market values are not reliable or available, the value is based upon an internal
valuation process using market observable inputs that other market participants would use. Significant inputs to the valuation
of derivative financial instruments include overnight index swaps and LIBOR basis curves, interest rate volatility, swap yield
curve, currency spot rates, cross currency basis curves and dividend yields. Due to the observability of the significant inputs
to these fair value measurements, they are classified as Level 2.

The use of different assumptions or valuation methodologies may have a material impact on the estimated fair value amounts.
For the periods presented, there were no significant changes to the Company's valuation techniques.

(5) Derivative assets and liabilities fair value disclosures on a gross basis are included in paragraph 1 above. Since there are no
derivative assets or liabilities classified in Level 3, the reconciliation disclosures required under paragraphs 2 through 4 are
not applicable.

b. The Company provides additional fair value information in Note 21 "Other Items".
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C.

The following presents a summary of the carrying values and fair values of the Company's financial instruments:

Financial assets:

Bonds:
U. S. government and agencies

States, territories and possessions

Political subdivisions

Special revenue

Industrial and miscellaneous

Parent, subsidiaries and affiliates
Preferred stocks
Common stock - subsidiary and affiliates(”
Common stock - unaffiliated
Mortgage loans - commercial
Mortgage loans - residential
Cash, cash equivalents and

short-term investments
Derivatives:

Interest rate swaps

Options

Currency swaps

Forward contracts

Financial futures
Separate account assets

Financial liabilities:

Individual annuity contracts
Supplementary contracts
Derivatives:

Interest rate swaps

Options

Currency swaps

Forward contracts

Financial futures

June 30, 2023

Net Not

Asset  Practicable

Aggregate Admitted Value (Carrying

Fair Value Assets Level 1 Level 2 Level 3 (NAV) Value)

2,932,291 § 2,951,503 - 2,932,291 - $ -
11,379,922 11,141,868 - 11,379,922 - -
13,785,583 13,944,782 - 13,785,583 - -
75,473,898 73,889,296 - 75,473,898 - -
2,764,437,480 3,090,044,917 - 978,040,930 1,786,396,550 -
226,624,921 251,403,342 - 42,658,760 183,966,161 -
5,070,537 4,963,295 508,000 - 4,562,537 -
24,720,979 24,720,979 18,399,049 - 6,321,930 -
5,789,413 5,789,413 3,226,369 - 2,563,044 -
638,495,913 687,538,054 - - 638,495,913 -
157,240,123 173,117,952 - - 157,240,123 -
196,893,827 196,893,827 27,466,158 169,427,669 - -
389,751,164 389,751,164 - 389,751,164 - -
27,157,995 27,157,995 - 27,157,995 - -
91,148,362 91,148,362 - 91,148,362 - -
802,839 802,839 - 802,839 - -
2,198,623 2,198,623 2,198,623 - - -
1,690,354,206 1,690,354,206 1,690,353,842 364 - -
2,588,322,568 2,604,650,220 - - 2,588,322,568 -
55,808,108 55,255,552 - - 55,808,108 -
279,667,224 279,667,224 - 279,667,224 - -
14,017,696 14,017,696 - 14,017,696 - -
1,871,010 1,871,010 - 1,871,010 - -
1,574,815 1,574,815 - 1,574,815 - -
296,088 296,088 296,088 - - -

(Common stock - subsidiary and affiliates does not include MML Bay State Life Insurance Company (MML Bay State), which had a statutory carrying value of $253,877,795
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December 31, 2022

Net Not
Asset Practicable
Aggregate Admitted Value (Carrying
Fair Value Assets Level 1 Level 2 Level 3 (NAV) Value)
Financial assets:

Bonds:

U. S. government and agencies $ 2,923,341 $ 2,953,077 $ - $ 2,923,341 $ - % - % -

All other governments 226,088 241,194 - 226,088 - - -

States, territories and possessions 12,474,856 12,405,446 - 12,474,856 - - -

Political subdivisions 13,589,114 13,975,111 - 13,589,114 - - -

Special revenue 75,899,119 75,865,839 - 75,899,119 - - -

Industrial and miscellaneous 3,068,938,259 3,411,250,352 - 1,230,852,253 1,838,086,006 - -

Parent, subsidiaries and affiliates 194,393,316 219,608,935 - 36,896,197 157,497,119 - -
Preferred stocks 6,983,412 6,908,285 513,200 - 6,470,212 - -
Common stock - subsidiary and affiliates(” 23,302,204 23,302,204 17,527,192 - 5,775,012 - -
Common stock - unaffiliated 1,964,528 1,964,528 812,929 - 1,151,599 - -
Mortgage loans - commercial 680,159,753 729,634,562 - - 680,159,753 - -
Mortgage loans - residential 171,146,560 188,521,142 - - 171,146,560 - -
Cash, cash equivalents and

short-term investments 56,642,166 56,642,166 13,701,011 42,941,155 - - -
Derivatives:

Interest rate swaps 601,606,125 601,606,125 - 601,606,125 - - -

Options 15,350,156 15,350,156 - 15,350,156 - - -

Currency swaps 103,879,908 103,879,908 - 103,879,908 - - -
Separate account assets 1,553,147,303 1,553,147,303 1,553,145,900 1,403 - - -

Financial liabilities:

Repurchase agreements 1 11 - 11 - - -
Individual annuity contracts 2,768,579,214 2,871,407,464 - - 2,768,579,214 - -
Supplementary contracts 60,891,079 60,288,197 - - 60,891,079 - -
Derivatives:

Interest rate swaps 469,399,209 469,399,209 - 469,399,209 - - -

Options 5,966,646 5,966,646 - 5,966,646 - - -

Currency swaps 1,037,202 1,037,202 - 1,037,202 - - -

("Common stock - subsidiary and affiliates does not include MML Bay State, which had a statutory carrying value of $252,142,974

d.

As of June 30, 2023 and December 31, 2022, the Company had no investments where it was not practicable to estimate fair value.

Note 21 — Other Iltems

a.

b.

Unusual or infrequent items - No change
Troubled debt restructuring - No change
Other disclosures and unusual items:
Business risks

The Company operates in a business environment subject to various risks and uncertainties. The principal risks include insurance and
underwriting risks, investment and interest rate risks, currency exchange risk and credit risk. The combined impact of these risks could
have a material, adverse effect on the Company'’s financial statements or result in operating losses in future periods. The Company
employs the use of reinsurance, portfolio diversification, asset/liability management processes and other risk management techniques
to mitigate the impact of these risks. This condensed risks and uncertainties disclosure should be read in conjunction with the disclosure
in the Company’s 2022 Annual Statement.

Insurance and underwriting risks

The Company prices its products based on estimated benefit payments reflecting assumptions with respect to mortality, morbidity,
longevity, persistency, interest rates and other factors. If actual policy experience emerges that is significantly and adversely different
from assumptions used in product pricing, the effect could be material to the profitability of the Company. The Company reinsures
certain life insurance policies to mitigate the impact of its underwriting risk.

Investment and interest rate risks

The fair value, cash flows and earnings of investments can be influenced by a variety of factors including changes in interest rates,
credit spreads, equity markets, portfolio asset allocation and general economic conditions. The Company employs a rigorous
asset/liability management process to help mitigate the economic impacts of various investment risks, in particular interest rate risk. By
effectively matching the market sensitivity of assets with the liabilities they support, the impact of interest rate changes is addressed, on
an economic basis, as the change in the value of the asset is offset by a corresponding change in the value of the supported liability.
The Company uses derivatives, such as interest rate swaps and swaptions, as well as synthetic assets to reduce interest rate and
duration imbalances determined in asset/liability analyses.

The levels of U.S. interest rates are influenced by U.S. monetary policies and by the relative attractiveness of U.S. markets to investors
versus other global markets. As interest rates increase, certain debt securities may experience amortization or prepayment speeds that
are slower than those assumed at purchase, impacting the expected maturity of these securities and the ability to reinvest the proceeds
at the higher yields. Rising interest rates may also result in a decrease in the fair value of the investment portfolio. As interest rates
decline, certain debt securities may experience accelerated amortization and prepayment speeds than what was assumed at purchase.
During such periods, the Company is at risk of lower net investment income as it may not be able to reinvest the proceeds at comparable
yields. Declining interest rates may also increase the fair value of the investment portfolio.
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Interest rates also have an impact on the Company’s products with guaranteed minimum payouts and on interest credited to account
holders. As interest rates decrease, investment spreads may contract as crediting rates approach minimum guarantees, resulting in an
increased liability.

In periods of increasing interest rates, policy loans, surrenders and withdrawals may increase as policyholders seek investments with
higher perceived returns. This could result in cash outflows requiring the Company to sell invested assets at a time when the prices of
those assets are adversely affected by the increase in market interest rates, which could cause the Company to realize investment
losses.

Currency exchange risk

The Company has currency risk due to its non-U.S. dollar denominated investments. The Company mitigates a portion of its currency
risk through the use of cross-currency swaps and forward contracts. Cross-currency swaps are used to minimize currency risk for certain
non-U.S. dollar assets and liabilities through a pre-specified exchange of interest and principal. Forward contracts are used to hedge
movements in exchange rates.

Credit and other market risks

The Company manages its investments to limit credit and other market risks by diversifying its portfolio among various security types
and industry sectors as well as purchasing credit default swaps to transfer some of the risk.

Stressed conditions, volatility and disruptions in global capital markets or in particular markets or financial asset classes can have an
adverse effect on the Company, in part because the Company has a large investment portfolio and assets supporting the Company’s
insurance liabilities are sensitive to changing market factors. Global market factors, including interest rates, credit spread equity prices,
real estate markets, foreign currency exchange rates, consumer spending, business investment, government spending, the volatility
and strength of the capital markets, deflation and inflation, all affect the business and economic environment and, ultimately, the
profitability of the Company’s business. Disruptions in one market or asset class can also spread to other markets or asset classes.
Upheavals in the financial markets can also affect the Company’s business through their effects on general levels of economic activity,
employment and customer behavior.

Asset-based fees calculated as a percentage of the separate account assets are a source of revenue to the Company. Gains and losses
in the investment markets may result in corresponding increases and decreases in the Company’s separate account assets and related
revenue.

The long-term impact of the COVID-19 pandemic is dependent on numerous factors including, but not limited to, the length and severity
of the pandemic, the efficacy and rate of vaccine adoption and therapeutics, the responses to the pandemic taken by governments and
private sector businesses, and the impacts on MassMutual’s policyholders, employees and counterparties. At its height, the pandemic
led to significant economic disruption, including significant volatility in the U.S. and international markets, which had an adverse effect
on MassMutual’s business. The extent to which the COVID-19 pandemic continues to impact MassMutual’s business will depend on
future developments which are highly uncertain, including the emergence of future variants of COVID-19 and the efficacy of vaccines
in the broader population (including with respect to future variants).

Political Uncertainties

Political events, domestically or internationally, may directly or indirectly trigger or exacerbate risks related to product offerings,
profitability, or any of the risk factors described above. Whether those underlying risk factors are driven by geopolitics or not, the
Company’s dynamic approach to managing risks enables management to identify risks, internally and externally, develop mitigation
plans, and respond to risks in an attempt to proactively reduce the potential impact of each underlying risk factor on the Company.
Business interruption insurance recoveries - No change

State transferrable tax credits - No change

Subprime mortgage related risk exposure:
(1) No change

(2) No change
(3) Direct exposure through other investments:

Six Months Ended

June 30, 2023 June 30, 2023
Actual Carrying Fair

Alt-A: Cost Value Value OoTTI

a. Residential mortgage-backed securities $ 5,880,169 ¢ 7,289,927 g 7,187,701 g 51,560
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCAs * $ 314,748 3 391,782 3 409,529 § -
f. Other assets - - - -
g. Total $ 6,194,917 § 7,681,709 § 7,597,230 $ 51,560

* The Company's Subsidiary and Controlled Affiliate (SCA), MML Bay State, has investments in Alt-A and subprime
mortgages. These investments comprise less than 1% of the Company's invested assets.
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Year Ended
December 31, 2022 December 31, 2022
Actual Carrying Fair

Alt-A: Cost Value Value OTTI

a. Residential mortgage-backed securities $ 6,395,890 $ 7,950,029 §$ 7,969,297 $ 151,228
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCAs * 304,996 380,163 397,615 -
f. Other assets - - - -
g. Total $ 6,700,886 $ 8,330,192 § 8,366,912 § 151,228

* The Company's SCA, MML Bay State, has investments in Alt-A and subprime mortgages. These investments comprise

less than 1% of the Company's invested assets.

(4) The Company has no underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty

insurance coverage.
g. Retained asset accounts - No change

Note 22 — Events Subsequent

Management of the Company has evaluated subsequent events through August 14, 2023, the date the financial statements were available
to be issued to state regulators and subsequently on the Company’s website. No events have occurred subsequent to the date of the financial

statements.

Note 23 — Reinsurance - No change

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination
a—d. Nochange

e. The Company does not write any accident and health insurance premium that is subject to the Affordable Care Act risk-sharing

provisions.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

There was no increase to reserves in 2023 for incurred losses and loss adjustment expenses attributable to insured events of prior years,

which considered corrections of prior year errors.

Note 26 — Intercompany Pooling Arrangements - No change

Note 27 — Structured Settlements - No change

Note 28 — Health Care Receivables - No change

Note 29 — Participating Policies - No change

Note 30 — Premium Deficiency Reserves - No change

Note 31 — Reserves for Life Contracts and Annuity Contracts - No change

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics - No change

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics - No change

Note 34 — Premium and Annuity Considerations Deferred and Uncollected - No change

Note 35 — Separate Accounts - No change

Note 36 — Loss/Claim Adjustment Expenses - No change
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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..otttk bttt et e e ae e e h et 4Rt e eh e e b e e b e e a b e e a bt ea bt ea bt easesheeebeeebeenbeebeenbeenbeennennne
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
[ECT0ToTa (1aTo T =T 114V PSPPSR ROS RS RR

LT e F= (=N o] i =g Lo L= USSP RURU SR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ..........

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2019

]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiiniinieiciines

12/31/2019

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
61 SO S S TSRS PPN

06/16/2021

By what department or departments?
State of Connecticut Insurance Department

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMIMENTS? ...........ooiueeeeeeeeeeeeeeee et e e e e s e e s e e e s e s e e s s s s e e e n s s et ee s s neeeesee e neneen Yes [

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

[X]

1 No[ ]

No[ ] NAJ

Yes[ ] No[X]

Yes [ ]

No [ X ]

Yes [ X] No[ ]

1 2 3 4 5
Affiliate Name Location (City, State)

SEC

Barings LLC ... Charlotte, NC .

Baring International Investment Limited London, UK ......
Barings Securities LLC Charlotte, NC .....ocooirirircreereevsenveens oo e, o
MML Distributors, LLC Springfield,

MML Investment Advisers, LLC
MML Investors Services, LLC
MML Strategic Distributors, LLC ..
The MassMutual Trust Company, 0CC
Flourish Financial, LLC

Springfield,
Springfield,
Springfield,
Windsor, CT
New York, NY

.. YES....
LYES....
.. YES....

N/ALX ]

]



9.1

9.11

9.2
9.21

9.3
9.31
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12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes [ X] No[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).
Code has been updated to reflect policy name changes and removed policy links from the document. .............ccoooiiiiiiiiiiiieeee

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENLS.) ...........ccceeviiiiiriuereiiiieiiseiese et es et nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeeeeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

....45,054,211

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

.219,608,936 .251,403,342

252,142,974 .282,906,867

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.coiuiiiiiiiiiieee s

78,491,123
612,801,331

82,400,549
554,152,459

oL Le e

Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiiccce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccooeviiiiciciene Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiii e $

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

JP Morgan Chase Bank N.A. ......... 1 Chase Manhattan Plaza, 19th Floor, New York, NY 10005
State Street Global Services .... 801 Pennsylvania Avenue, Kansas City, MO 64105

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeeee.
If yes, give full information relating thereto:

Yes [ ]

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2

Name of Firm or Individual Affiliation
Barings LLC ..ottt
IFM Investors Pty Ltd
Angelo, Gordon & Co., L.P. ...
Western Asset Management Company

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.....

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........cccooevireiiiiicicicices

Yes [ ]

Yes [ ]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

No [ ]

No [ X]

No [ X ]

No [ X ]

1 2 3 2

Central Registration

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5
Investment
Management
Agreement
(IMA) Filed

106006 Barings LLC 549300G36F 1EZSAMQM3T ........
IFM Investors Pty Ltd ... 5493002BVKOQI 7KW7HIS ........
131940 ..o Angelo, Gordon & Co., L.P. .............. XXJBOBRONBOFETFPCB6S ........
801-8162 Western Asset Management Company 549300C5A56 1UXUICN46 .

DS....

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ... Yes[ ] No[X]
If no, list exceptions:
At 6/30/2023, 81 issues for 67 issuers did not meet the filing requirements of the Purposes and Procedures Manual. The majority of these
issues currently lack one or more of the following: Valid cusip/PPN, audited financials and/or executed legal documentation.
Exceptions totaled $53,714,270.39 0 1.44% OF @l @SSELS. ....c.ccveiiieuiieieieieeeteie ettt ettt e et e e e ese st ese e et e e et eseesesaeseseesesesese s ese s esensesensesennas
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ..........c.ceeuruiiiiiiirieieteieiee ettt ettt se et s et esese et s s et sesesese e st esesesenenene Yes [ X] No [ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiiii ittt bbb bbbt b bbbt bt bbb nne e Yes[ 1 No[X]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Yes [ ] No[X]

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine

8.2



STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

T.1T FAMN MOMGAGES ...enveveeieieiietesieteieees e tese et ese et e se e ese st eses e et es e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesesseses s s ese s ess s ese s enensesenseseseesennas B
1.12 RESIAENEIAI MOTGAGES .....cvvcvivieieeiieietetet ettt ettt ettt e ettt et et eaese s et e s et et et e s e s ess et s e s et e s et et esessss et s s es et ebebesesess s esasasesesesesnsnanas B 173,115,368
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieeee ettt ettt ettt et s et et e e e s et et et es e se s es e s et e s e b et esese s et es et et et et esesess s ss et es et et esesnssasasesasesesess B 687,540,638
1.14 Total Mortgages iN GOOA STANAING .........covoveveveeeeeiieeiieiete ettt et s sttt et e s e s s s s st seseseseseanssssaseseseseseassnasassesesenas $ 860,656,006

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoviuruerieeeeececee e eececae e $ 860,656,006

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.c.cccoevevune.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOIHING ENLILY? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.ovvicuceeeeeeeeeceee ettt es e ae e s s s s e sesensananeesnas Yes [ ] No [ I NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ ] No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
... 97071 .....[..13-3126819 ......|...09/01/2021 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUVE) . DE. .|Authorized..
... 97071 ..... ..13-3126819 .....| ...09/01/2021 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUVH) DE......... Author ized




STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. AlADAMA .o AL e L o 1,343,182 |........... 3,302,600 |...eveviieieieeiiees e [ 4,645,782 oo
2. AIASKA .ot AK e L o 26,640 |..cooveeienne 3,200 |- [ [ 29,840
3. Arizona ..... .. AZ 3,353,876 469,900 |. 3,823,776 |..
4. Arkansas .. .. AR ....251,525 |. 10510,400 | e [ 761,925 |..
5. California .. ... CA ...10,699,423 |. ..23,516,700 |. .34,216,123 |..
6. Colorado ...... ... CO 1,087,172 |. ... 2,333,500 |. .. 3,420,672 |..
7. Connecticut .. . CT .3,401,211 |. ... 4,342,400 |. ...7,743,611 |..
8. Delaware ............. ... DE ....304,953 |. 1,380,000 |. .. 1,684,953 |..
9. District of Columbia . DC +:296,605 ..o 6,800 ..o [ [ 303,405 |..

.17,968,468 |..
.. 8,258,033 |..

10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

8,018,568 |. 9,949,900 |.

11,039,533 |
11,000,788 |

16. lowa .....

17. Kansas . X . 428,100 | e e

18.  Kentucky ......cccceeeiiiiiiiiiiiiiiiiiiciie KY b VA% o

19.  Louisiana .......cccccceevvviiiiieiiiiiiiiieeiiiieeeees LA b , ,921, ,909,890 [oveiiiiiiiiiiiiis
20. Maine .......

21.  Maryland .

22. Massachusetts .............cccoiiiiiiis , , ,030,900 [ i e 12,091,700
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi

24. Minnesota .
25. Mississippi .
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e
27. Montana
28. Nebraska ..

29. Nevada ........ .

30. New Hampshire ... NH

31. New Jersey .....ccccooverriieiiiicccieceeeceeces NJ 120,007 |..........

32.  New Mexico . .. NM 10369,400 | e [
33. New York ..... ...50,500 |.

5,088,600 |.
1,570,900 |

34. North Carolina ..
35. North Dakota

10641742 |

36. Ohio .............
37. Oklahoma . ..2,211,199 |..
38. Oregon......... .. 1,188,287 |..

.29,226,565 |..
.. 3,770,489 |..

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...

43. Tennessee ... ot s ..

44, Texas ....... .15 917,953 |..

45. Utah..... ...1,041,024 |..

46. Vermont . . , . ...1,089,819 |.. .
47, VIrginia .oeeveeeeeeeieeseesieeseeeseessesesesesenees. VA o L [ 2,618,546 ... 10 566 500 [eneeeeeeeeieeeieees o e 13,185,046 .o
48.  Washington .........cccceeeeeveeeveseieseeseieneene. WA e L o 1,667,952 . 1,138,000 |vveveviieiiecriees Joeereeinesensenesenes fereeieins 2,805,952

...1,300,761 |..
. 7,782,740 |..

49. West Virginia
50. Wisconsin ....

51, WYOMING .eoovrieieieieieieeeieesieesieeseeeneeenes. WY o Lo i 73,997 128,000 [ e o 201,997
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
PIaNS. .| 0,0 O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............ccccoi s 0, O O e
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0,0 O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ..679,370
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oeeoiiiniiiis Jiis i e
95.  Totals (Direct BUSINESS)..........cervrverereeerieerierenas 303,851,908
96. Plus Reinsurance Assumed. K R R RO .
97  Totals (All Business).... ...90,186,704 |. 213,665,204 |. .. 303,851,908 |..
98. Less Reinsurance Cede 65,439,174 |........ 164,776,746 |...coooeeeecies oo o 230,215,920
99. Totals (All Business) less Reinsurance Ceded XXX 24,747,530 48,888,458 73,635,988
DETAILS OF WRITE-INS
58001. Aggregate Other Alien ......coocoovvvinvcinnccnccnecioe XXX....... .59,689 |. ...59,689 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow Page .........ccoevieeiiiniicinc e e D00 O ) R R SRR R
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 59,689 59,689
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiieiiiiieeee e e D, &GN U U AU AP U RRRRRP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............ccooeveerieerieerieens ereriene
2. R - Registered - Non-domiciled RRGS..........ciiiiiiiiieiiicceeeeee e aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

The following entities are general partner level or above of Massachusetts Mutual Life Insurance Company (Parent)

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company
MML Bay State Life Insurance Company
CML Special Situations Investor LLC
CM Life Mortgage Lending LLC
CML Mezzanine Investor III, LLC
CML Global Capabilities LLC
MM Global Capabilities I LLC
MassMutual Global Business Services India LLP
MM Global Capabilities (Netherlands) B.V.
MassMutual Global Business Services Romania S.R.L.
MM Global Capabilities IT LLC
MM Global Capabilities III LLC
MM/Barings Multifamily TEBS 2020 LLC
Berkshire Way LLC
MML Special Situations Investor LLC
Timberland Forest Holding LLC
Lyme Adirondack Forest Company, LLC
Lyme Adirondack Timberlands I, LLC
Lyme Adirondack Timberlands II, LLC
Lyme Adirondack Timber Sales, LLC
MSP-SC, LLC
Insurance Road LLC
MassMutual Trad Private Equity LLC
MassMutual Intellectual Property LLC
Trad Investments I LLC
ITPS Holding LLC
HITPS LLC
EM Opportunities LLC
MassMutual MCAM Insurance Company, Inc.
MassMutual Ventures US 1V, GP, LLC
MassMutual Ventures US IV, L.P.
MassMutual Ventures Europe/APAC 1 GP, LLC
MassMutual Ventures Europe/APAC I GP, L.P.
MassMutual Ventures Europe/APAC I L.P.
Counterpointe Sustainable Advisors LLC
CSA Intermediate Holdco LLC
Counterpointe Trust Services LLC

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

04-1590850 65935

06-1041383 93432
43-0581430 70416
None

None

None

None

None

None

None

None

None

None

None
04-1590850
None
47-5322979
None

None

None

None
04-1590850
04-1590850
04-1590850
04-1590850
None

None

None

None

None

None

None

None

None

None

None

None

None

Massachusetts

Connecticut
Connecticut
Delaware
Delaware
Delaware
Delaware
Delaware
India
Netherlands
Romania
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Vermont
Delaware
Delaware
Delaware
Cayman Islands
Cayman Islands
Delaware
Delaware
Delaware



SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Tl

Federal Tax ID NAIC Co Code State of Domicile

CP PACE LLC None Delaware
CSA Employee Services Company LLC None Delaware
Counterpointe Sustainable Real Estate II LLC None Delaware
Counterpointe Energy Solutions II LLC None Delaware
Counterpointe Energy Solutions (CA) II LLC 27-0105644 Delaware
Counterpointe Energy Services LLC None Delaware
JFIN Parent LLC None Delaware
Jefferies Finance LLC 27-0105644 Delaware
JFIN GP Adviser LLC None Delaware
JFIN Fund I LLC None Delaware
Jefferies Credit Partners LLC None Delaware
APEX Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCP Direct Lending CLO 2022 LLC None Delaware
Jefferies Direct Lending Europe SCSp SICAV-RAIF None Luxembourg
Jefferies Credit Management Holdings LLC None Delaware
Senior Credit Investments, LLC None Delaware
JDLF GP (Europe) S.a.r.l None Luxembourg
JFAM GP LLC None Delaware
JFAM GP LP None Delaware
Jefferies Direct Lending Fund C LP None Delaware
Jefferies DLF C Holdings LLC None Delaware
Jefferies Direct Lending Fund C SPE LLC None Delaware
JDLF 11 GP LLC None Delaware
JDLF 11 GP LP None Delaware
Jefferies Direct Lending Fund IT C LP None Delaware
Jefferies DLF 2 C Holdings LLC None Delaware
Jefferies Direct Lending Fund II C SPE LLC None Delaware
JCP Direct Lending CLO 2023-1 LLC None Delaware
JCP Direct Lending CLO 2023 Ltd. None Jersey Channel Islands
Jefferies Private Credit BDC Inc. None Maryland
Jefferies Senior Lending LLC None Delaware
Jefferies Credit Partners BDC Inc None Maryland
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings IT LLC None Delaware
JFIN Revolver Holdings IV LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN Funding 2021 LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.



SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

(A"

Federal Tax ID NAIC Co Code State of Domicile

JFIN High Yield Investments LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2017-11II Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-II Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-II Ltd. None Cayman Islands
JFIN Revolver CLO 2022-I1I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-IV LLC None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-I1I Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. None Delaware
JFIN Revolver Funding 2022-1 Ltd. None Bermuda
JFIN Revolver SPEI 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
SFL Parkway Funding 2022 LLC None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
Beauty Brands Acquisition Holdings LLC None Delaware
Beauty Brands Acquisition LLC None Delaware
Beauty Brands Acquisition Intermediate LLC None Delaware
Forma Brands, LLC None Delaware
Apex Credit Holdings LLC None Delaware
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-II Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-1I Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 1I Ltd. None Cayman Islands
Tomorrow Parent, LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.



SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

XA

Federal Tax ID NAIC Co Code State of Domicile

MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC 31-1395344 Ohio
Manbhattan National Holding, LLC 26-3260520 Ohio
Manbhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investment Holding LLC None Delaware
MM Direct Private Investments UK Limited None England & Wales
DPI-ACRES Capital LLC None Delaware
MM Investment Holding None Cayman Islands
MMIH Bond Holdings LLC None Delaware
MassMutual Asset Finance LLC* 26-0073611 Delawar
MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware
MMAF Equipment Finance LLC 2018-A 82-5335801 Delaware
MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware
MMAF Equipment Finance LLC 2019-B None Delaware
MMAF Equipment Finance LLC 2020-A None Delaware
MMAF Equipment Finance LLC 2020-B None Delaware
MMAF Equipment Finance LLC 2021-A None Delaware
MMAF Equipment Finance LLC 2022-A None Delaware
MMAF Equipment Finance LLC 2022-B None Delaware
MMAF Equipment Finance LLC 2023-A None Delaware
Rozier LLC None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts
MML CM LLC None Delaware
Blueprint Income LLC None New York
Flourish Digital Assets LLC None Delaware
Flourish Financial LLC None Delaware
Flourish Holding Company LLC None Delaware
Flourish Insurance Agency LLC None Delaware
Flourish Technologies LLC None Delaware
MassMutual Ventures US IV GP 04-1590850 Delaware
MassMutual Venture US IV LP 04-1590850 Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

The MassMutual Trust Company, FSB
MML Private Placement Investment Company I, LLC
MML Private Equity Fund Investor LLC
MM Private Equity Intercontinental LLC
Pioneers Gate LLC
MassMutual Holding LLC
Fern Street LLC
Low Carbon Energy Holding
Sleeper Street LLC
Teaktree Acquisition, LLC
VGS Acquisition Holding, LLC
Haven Life Insurance Agency, LLC
Aland Royalty Holdings LP
GASL Holdings LLC
Barings Asset-Based Income Fund (US) LP
Babson Capital Global Special Situation Credit Fund 2*
Barings Global Real Assets Fund LP
Barings Global Special Situations Credit Fund 3
Barings North American Private Loan Fund LP
MassMutual Assignment Company
MassMutual Capital Partners LLC
Marco Hotel LLC
HB Naples Golf Owner LLC
RB Apartments LLC
MassMutual Ventures Holding LLC
Athens Fund Management LLC
Crane Venture Partners LLP
MassMutual Ventures Management LLC
MassMutual Ventures SEA Management Private Limited
MMV UK/SEA Limited
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures Southeast Asia Il LLC
MassMutual Ventures Southeast Asia III LLC
MMV Digital I LLC
MassMutual Ventures UK LLC
MassMutual Ventures US I LLC
MassMutual Ventures US I LLC
MassMutual Ventures US III LLC
MassMutual Ventures US IV LLC
MM Catalyst Fund LLC
MM Catalyst Fund I LLC
MM Rothesay Holdco US LLC
Rothesay Limited

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

06-1563535
04-1590850
04-1590850
04-1590850
45-2738137
04-2854319
37-1732913
None
None
None
None
46-2252944
None
None
None
98-1206017
82-3867745
None
38-4010344
06-1597528
04-1590850
46-4255307
45-3623262
82-4411267
None
None
None
None
None
None
None
None
None
None
None
47-1296410
None
None
None
None
None
04-1590850
None

Connecticut
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Ireland
Delaware
North Carolina
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Singapore
England & Wales
Delaware
Delaware
Delaware
Cayman Islands
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Rothesay Mortgages Limited
Rothesay Life Plc
Rothesay MA No.1 Limited
Rothesay MA No.3 Limited
Rothesay MA No.4 Limited
LT Mortgage Finance Limited
Rothesay Property Partnership 1 LLP
Rothesay Foundation
Rothesay Pensions Management Limited
Rothesay Asset Management UK Limited
Rothesay Asset Management Australia Pty Ltd
Rothesay Asset Management North America LLC
MML Investors Services, LLC
MML Insurance Agency, LLC
MMLISI Financial Alliances, LLC
LifeScore Labs, LLC
MM Asset Management Holding LLC
Barings LLC
Baring Asset Management (Asia) Holdings Limited
Baring International Fund Managers (Bermuda) Limited
Baring Asset Management (Asia) Limited
Baring Asset Management Korea Limited
Barings Investment Management (Shanghai) Limited
Barings Overseas Investment Fund Management (Shanghai) Limited
Baring SICE (Taiwan) Limited
Barings Singapore Pte. Ltd.
Barings Japan Limited
Barings Australia Holding Company Pty Ltd
Barings Australia Pty Ltd
Barings Australia Real Estate Holdings Pty Ltd
Barings Australia Real Estate Pty Ltd
Altis Property Partners Holdings Pty Ltd
Altis Asset Management Pty Ltd
Altis Property Partners Pty Ltd
Barings Australia Structured Finance Holdings Pty Ltd
Barings Australia Structured Finance Pty Ltd
Gryphon Capital Partners Pty Ltd
Gryphon Capital Management Pty Ltd
Gryphon Capital Investments Pty Ltd
Barings Finance LLC
BCF Europe Funding Limited
BCF Senior Funding I LLC
BCF Senior Funding I Designated Activity Company

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
None
None
None
None
None
None
None
None
04-1590850
04-1590850
41-2011634
47-1466022
45-4000072
51-0504477
98-0524271
98-0457465
98-0457463
None
None
None
98-0457707
None
98-0236449
None
None
None
14-0045656
98-0457456
None
None
None
None
None
None
None
80-0875475
None
None
None

United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Australia
Delaware
Massachusetts
Massachusetts
Delaware
Massachusetts
Delaware
Delaware

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

Hong Kong, Special Administrative Region of China
Hong Kong, Special Administrative Region of China
Taiwan ROC
Singapore

Japan

Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Delaware
ITreland
Delaware
Ireland



SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Federal Tax ID NAIC Co Code State of Domicile

9'¢C1

Barings Real Estate Acquisitions LLC None Delaware
Barings Securities LLC 04-3238351 Delaware
Barings Guernsey Limited 98-0437588 Guernsey
Barings Europe Limited None United Kingdom
Barings Asset Management Spain SL None Spain
Baring France SAS None France
Baring International Fund Managers (Ireland) Limited None Ireland
Barings GmbH None Germany
Barings Italy S.r.l. None Italy
Barings Sweden AB None Sweden
Barings Netherlands B.V. None Netherlands
Barings (U.K.) Limited 98-0432153 United Kingdom
Barings Switzerland Sarl None Switzerland
Baring Asset Management Limited 98-0241935 United Kingdom
Barings European Direct Lending 1 GP LLP None United Kingdom
Baring International Investment Limited 98-0457328 United Kingdom
Baring International Investment Management Holdings 98-0457587 United Kingdom
Baring Asset Management UK Holdings Limited 98-0457576 United Kingdom
Baring Fund Managers Limited 98-0457586 United Kingdom
BCGSS 2 GP LLP None United Kingdom
Baring Investment Services Limited 98-0457578 United Kingdom
Barings Core Fund Feeder I GP S.a.r.l. None Luxembourg
Barings Investment Fund (LUX) GP S.ar.l. None Luxembourg
Barings BME GP S.a.r.L. None United Kingdom
Barings GPC GP S.a.r.l. None Luxembourg
Barings European Core Property Fund GP Sa.r.l None United Kingdom
Barings Umbrella Fund (LUX) GP S.a.r.l. None Luxembourg
GPLF4(S)GP S.ar. 1 None Luxembourg
PREIF Holdings Limited Partnership None United Kingdom
BMC Holdings DE LLC None Delaware
Barings Real Estate Advisers Inc. 04-3238351 Delaware
CRA Aircraft Holding LLC* 81-4258759 Delaware
Chassis Acquisition Holding LLC 81-2244465 Delaware
EIP Holdings I, LLC None Delaware
Red Lake Ventures, LLC 46-5460309 Delaware
Remington L & W Holdings LLC 81-4065378 Delaware
Validus Holding Company LLC 46-0687392 Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings CMS Fund GP, LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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A

Federal Tax ID NAIC Co Code State of Domicile

Barings Infiniti Fund Management LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Barings Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings ERS PE Emerging Manager III GP, LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Emerging Generation Fund LP 84-3784245 Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Centre Street CLO Equity Partnership GP, LLC None Delaware
Barings Centre Street CLO Equity Partnership LP None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF LLC None Delaware
Barings North American Private Loan Fund Management, LLC None Delaware
Barings North American Private Loan Fund Il Management, LLC None Delaware
Barings North American Private Loan Fund III Management, LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware
Barings Real Estate European Value Add Fund II Feeder LLC None Cayman Islands
BMT RE Debt Fund GP LLC None Delaware
Barings Small Business Fund LLC 84-5063008 Delaware
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
BHOVI Incentive LLC None Delaware

BIG Real Estate Fund GP LLC None Delaware

BIG Real Estate Incentive I LLC None Delaware

BIG Real Estate Incentive II LLC None Delaware
BRECS VIIGP LLC None Delaware
BREDIF GP LLC None Delaware
CREF X GP LLC None Delaware
Great Lakes III GP, LLC 04-1590850 Delaware
Lake Jackson LLC None Delaware
Barings Emerging Markets Blended Fund I GP, LLC None Delaware
Mezzco III LLC 41-2280126 Delaware
Mezzco IV LLC 80-0920285 Delaware
Mezzco Australiall LLC None Delaware
RECSA-NY GP LLC None Delaware
SBNP SIAIILLC None Delaware
SBNP SIA III LLC None Delaware
Barings CLO 2022-1 98-1624360 Cayman Island
Barings CLO 2022-11 None Cayman Island

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile

Ambherst Long Term Holdings, LLC None Delaware
MassMutual International LLC 04-3313782 Delaware
MassMutual Solutions LLC None Delaware
Haven Technologies Asia Limited None Hong Kong
Yunfeng Financial Group Limited None Hong Kong
MassMutual Asia Limited (SPV) None Hong Kong
MassMutual External Benefits Group LLC 27-3576835 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP 27-3576835 Delaware
Other Affiliates & Funds:
100 w. 3" Street LLC 04-1590850 Delaware
300 South Tryon Hotel LLC 82-2432216 Delaware
2160 Grand Manager LLC 04-1590850 Delaware
300 South Tryon LLC 04-1590850 Delaware
Almack Mezzanine Fund II Unleveraged LP None United Kingdom
Barings Affordable Housing Mortgage Fund I LLC 82-3468147 Delaware
Barings Affordable Housing Mortgage Fund II LLC 61-1902329 Delaware
Barings Affordable Housing Mortgage Fund III LLC 85-3036663 Delaware
Barings Emerging Markets Corporate Bond Fund* None Ireland
Barings European Real Estate Debt Income Fund None Luxembourg
Babson Capital Loan Strategies Fund, L.P.* 37-1506417 Delaware
Barings US High Yield Bond Fund* None Ireland
Babson CLO Ltd. 2012-1I None Cayman Islands
Babson CLO Ltd. 2015-1 None Cayman Islands
Babson CLO Ltd. 2015-11 None Cayman Islands
Babson CLO Ltd. 2016-1 None Cayman Islands
Babson CLO Ltd. 2016-11 None Cayman Islands
Barings CLO Ltd. 2017-1 None Cayman Islands
Barings CLO 2018-I1I None Cayman Islands
Barings CLO 2018-IV None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-111 None Cayman Islands
Barings CLO 2019-1V None Cayman Islands
Barings CLO 2020-1 None Cayman Islands
Barings CLO 2020-11 None Cayman Islands
Barings CLO 2020-I11 None Cayman Islands
Barings CLO 2020-1V None Cayman Islands
Barings CLO 2021-1 None Cayman Islands
Barings CLO 2021-1I None Cayman Islands
Barings CLO 2021-I11 None Cayman Islands
Babson Euro CLO 2014-1 BV None Netherlands
Babson Euro CLO 2014-11 BV None Netherlands
Babson Euro CLO 2015-1 BV None Netherlands

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile

Barings Euro CLO 2019-1 36037260H Ireland

Barings Euro CLO 2019-11 None Ireland

Barings Euro CLO 2020-1 DAC None Ireland

Barings Euro CLO 2021-I DAC 3715576VH Ireland

Barings Euro CLO 2021-1I DAC 3750378QH Ireland

Barings Euro CLO 2021-1II DAC None Ireland

Barings Euro CLO 2022-I DAC None Ireland

Barings Global Em. Markets Equity Fund 82-5330194 North Carolina
Barings Global Energy Infrastructure Fund I LP 98-1332384 Cayman Islands
Barings Global Special Situations Credit 4 Delaware* 85-1465973 Delaware
Barings Global Special Situations Credit 4 LUX* 98-1570693 Luxembourg
Barings Global Technology Equity Fund None Ireland

Barings Europe Select Fund None Ireland

Barings Hotel Opportunity Venture 87-0977058 Connecticut
Barings Innovations & Growth Real Estate Fund* 86-3661023 Delaware
Barings Middle Market CLO 2017-1 Ltd & LLC None Cayman Islands
Barings Middle Market CLO 2018-1 None Cayman Islands
Barings Middle Market CLO 2019-1 None Cayman Islands
Barings Middle Market CLO Ltd 2021-I 98-1612604 Cayman Islands
Barings RE Credit Strategies VII LP 98-1332384 Delaware
Barings Target Yield Infrastructure Debt Fund* 98-1567942 Luxembourg
Barings CLO Investment Partners LP 81-0841854 Delaware
Barings Euro Value Add II (BREEVA II) * None Luxembourg
Barings Real Estate European Value Add I SCSp* None United Kingdom
Barings Real Estate Debt Income Fund LP* 85-3449260 Delaware
Barings Transportation Fund LP* 87-1262754 Delaware
Braemar Energy Ventures I, L.P.* None Delaware
Barings European Core Property Fund SCSp None Luxembourg
Barings European Private Loan Fund IIT A 46-5001122 Luxembourg
Benchmark 2018-B2 Mortgage Trust 38-4059932 New York
Benchmark 2018-B4 None New York
Benchmark 2018-B8 38-4096530 New York
Barings Core Property Fund LP 20-5578089 Delaware

DPI Acres Capital SPV LLC 04-1590850 Delaware
Gateway Mezzanine Partners II LP* 90-0991195 Delaware

Great Lakes III, L.P. 37-1708623 Delaware

GIA EU Holdings - Emerson JV Sarl 98-1607033 Luxembourg
JPMCC Commercial Mortgage Securities Trust 2017-JP7 38-4041011; 38-4041012 New York
JPMDB Commercial Mortgage Securities Trust 2017-C5 38-4032059 New York
Martello Re Limited None Bermuda
Miami Douglas Three MM LLC 04-1590850 Delaware

MM BIG Peninsula Co-Invest Member LLC 87-4021641 Delaware

MM Direct Private Investment Holding 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile

MM CM Holding LLC None Delaware
MM Debt Participations LLC 81-3000420 Delaware
MM MDI1 Station Member LLC 04-1590850 Delaware
MM MD2 Station Member LLC 04-1590850 Delaware
MMV Climate Technology Fund GP 04-1590850 Delaware
MM Subline Borrower LLC 04-1590850 Delaware
Washington Pine LLC 04-1590850 Delaware
Somerset Special Opportunities Fund L.P.* 20-8856877 Delaware
Ten Fan Pier Boulevard LLC 35-2553915 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 Delaware
Tower Square Capital Partners IIIA, L.P. 41-2280129 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
Washington Gateway Three LLC* 32-0574045 Delaware
Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings European Growth Trust Fund None United Kingdom
Barings Global High Yield Fund 47-3790192 Massachusetts
CCIC Fund None Peoples Republic of China
Great Lakes II LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware
Barings Real Estate Affiliates & Funds:
Barings California Mortgage Fund IV None California
Barings Umbrella Fund LUX SCSp SICAV RAIF* None Luxembourg
Calgary Railway Holding LLC* 82-2285211 Delaware
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Comnerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II LLC 95-4207717 California
Comnerstone California Mortgage Fund 111 LLC 95-4207717 California
Comnerstone Fort Pierce Development LLC* 56-2630592 Delaware
Cornerstone Permanent Mortgage Fund 45-2632610 Massachusetts
Comnerstone Permanent Mortgage Fund 11 61-1750537 Massachusetts
Comerstone Permanent Mortgage Fund 111 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV 61-1793735 Massachusetts
CREA/PPC Venture LLC 20-0348173 Delaware
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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T1°¢T

Federal Tax ID NAIC Co Code State of Domicile

MM Kannapolis Industrial Member LLC 04-1590850 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
PACO France Logistics LLC 04-1590850 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Trailside MM Member IT LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Premier Funds:
MassMutual Premier Main Street Fund 51-0529328 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Select Funds:
MassMutual Select Fundamental Growth Fund 04-3512593 Massachusetts
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts
MassMutual Select T. Rowe Price Retirement 2010 Fund 82-3355639 Massachusetts
MassMutual Select T. Rowe Price Retirement 2015 Fund 82-3382389 Massachusetts
MassMutual Select T. Rowe Price Retirement 2020 Fund 82-3396442 Massachusetts
MassMutual Select T. Rowe Price Retirement 2025 Fund 82-3417420 Massachusetts
MassMutual Select T. Rowe Price Retirement 2030 Fund 82-3430358 Massachusetts
MassMutual Select T. Rowe Price Retirement 2035 Fund 82-3439837 Massachusetts
MassMutual Select T. Rowe Price Retirement 2040 Fund 82-3451779 Massachusetts
MassMutual Select T. Rowe Price Retirement 2045 Fund 82-3472295 Massachusetts
MassMutual Select T. Rowe Price Retirement 2050 Fund 82-3481715 Massachusetts
MassMutual Select T. Rowe Price Retirement 2055 Fund 82-3502011 Massachusetts
MassMutual Select T. Rowe Price Retirement 2060 Fund 82-3525148 Massachusetts
MassMutual Select T. Rowe Price Retirement Balanced Fund 82-3533944 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds I1:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MML Series Il Equity Rotation Fund 47-3544629 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual RetireSMART 2035 Fund 27-1933380 Massachusetts
MassMutual RetireSSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSSMART 2055 Fund 46-3289207 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile

MassMutual RetireSMART 2060 Fund 47-5326235 Massachusetts
MassMutual 20/80 Allocation Fund 45-1618155 Massachusetts
MassMutual 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual RetireSMART In Retirement Fund 03-0532464 Massachusetts
MassMutual 40/60 Allocation Fund 45-1618262 Massachusetts
MassMutual 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual ishares 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual Balanced Fund 04-3212054 Massachusetts
MassMutual Blue Chip Growth Fund 04-3556992 Massachusetts
MassMutual Core Bond Fund 04-3277549 Massachusetts
MassMutual Disciplined Growth Fund 04-3539084 Massachusetts
MassMutual Disciplined Value Fund 04-3539083 Massachusetts
MassMutual Diversified Value Fund 01-0821120 Massachusetts
MassMutual Equity Opportunities Fund 04-3512590 Massachusetts
MassMutual Growth Opportunities Fund 04-3512589 Massachusetts
MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual RetireSMART by JPMorgan 2065 Fund 92-1441036 Massachusetts
MassMutual Select 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual Select Fundamental Value Fund 04-3584138 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select T Rowe Price Retirement 2065 Fund 92-1427882 Massachusetts
MassMutual Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Small Cap Opportunities Fund 04-3424705 Massachusetts
MassMutual Small Cap Value Equity Fund 02-0769954 Massachusetts
MassMutual Strategic Bond Fund 26-0099965 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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1 2 3 4 13 14 15 16
Type If
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Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co ..........|..... 65935 ....|04-1590850 .. [3848388 ..... | .eeerriiiiiiiins [ e (MMLIC) e LMAL) UDP....... COMPANY ...t e e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|...... NIA....... COMPANY e Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... MassMutual Ventures Europe/APAC | GP, LLC |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Europe/APAC | GP, L.P.
MassMutual Ventures Europe/APAC | L.P. ....... O NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
Counterpointe Sustainable Advisors LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e e Ownership .100.000 ... |MMLIC ..
CSA Intermediate Holdco LLC ..........cceeeeennns LDE] s NIA....... Counterpointe Sustainable Advisors LLC .... |Ownership .100.000 ... |MMLIC ..
Counterpointe Trust Services LLC .. LDE ] NIA....... CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..

CP PACE LLC .|CSA Intermediate Holdco LLC ..

. . .100.000 ... [MMLIC
LDE] NIA....... CSA Intermediate Holdco LLC ..

Ownership.. N
.100.000 ... |MMLIC ..

CSA Employee Services Company LLC ... s Ownership
Counterpointe Sustainable Real Estate Il LLC
............................................................ . DE.....].....NIA....... [CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
Counterpointe Energy Solutions Il LLC ........ LDE] s NIA....... CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
Counterpointe Energy Solutions (CA) Il LLC . |..DE.....|...... NIA....... Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
Counterpointe Energy Services LLC .............. LDE] s NIA....... CSA Intermediate Holdco LLC .....ccceeeennnnn Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company ...........cceeeeenns L CT..... COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|MMLIC
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. ML Bay State Life Insurance Company .. . CT..... .|C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
.......... s I s CM Life Mortgage Lending LLC . C.M. Life Insurance Company . . [Ownership.. ..}.100.000 ...|MMLIC
.......... CML Mezzanine Investor II1, LLC ... . |..DE..... ......|C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
0000 ...| weveverrrrmemmerrerreeeeeeeeeeeeeeeereeeeeeeeeees | eeeeeenes evveee| eeeeeeeee | e CML Special Situations Investor LLC ........... LDE] s NIA....... C.M. Life Insurance Company ................... OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | CML Global Capabilities LLC ....cceevuveerunnenne LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MV Global Capabilities | LLC ..cceevveernenene LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
MassMutual Global Business Services India
20000 o[ e | e e LLP e LIND. NIA....... WM Global Capabilities | LLC Ounership .100.000 ... [MULIC e [ eeeeiireeee | e e
L0000 .o f e [ MV Global Capabilities (Netherlands) B.V. ... |..NLD....]...... NIA....... WM Global Capabilities | LLC Ounership .100.000 L. [MULIC v [ | e e
MassMutual Global Business Services Romania
20000 .| e [ | e [ [ ] SRL. ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........cccovvviiiiiiiiniinnnns .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] MM Global Capabilities Il LLC ....covvuvernnens LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] MV Global Capabilities Il LLC ................. LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MM/Barings Multifamily TEBS 2020 LLC ......... LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MML Special Situations Investor LLC ........... LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . 47-5322979 .. Timber land Forest Holding LLC Company Ownership .100.000 ... |MMLIC ..
0000 47-5322979 .. Timber land Forest Holding LLC C.M. Life Insurance Company . Influence ..0.000 .... .
. 0000 . 47-5322979 .. Timber land Forest Holding LLC Wood Creek Capital Management LLC ... Management.... . MLIC ..
0000 . s Lyme Adirondack Forest Company, LLC . .| Timber land Forest Holding LLC .. | Ownership.. .100.000 ...|MMLIC
. 0000 . Lyme Adirondack Timberlands |, LLC Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
0000 Lyme Adirondack Timberlands |1, LLC .... Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
. 0000 . Lyme Adirondack Timber Sales, LLC Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. Berkshire Way LLC ... LDE.... .. NIA....... Company .... Ownership .100.000 ... |[MMLIC ..
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Massachusetts Mutual Life Insurance
.................................................................. 04-1590850 .. | .eoevrivcinns | e | e |[MSP=SC, LLC e [ DB NTAL L [ COMPANY e [ OWREESh L]0 100.000 L [ MVLIC L [ e
Massachusetts Mutual Life Insurance
............................................................................................................................................... EM Opportunities LLC .......eeveveeeeemememennennnnn | oo DEeeeis] e e NTALc [ Company e | OWNErShPL i . 1000000 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
............................................................................................................................................... MassMutual MCAM Insurance Company, Inc. ..... |..VT.....].coooo NIALcooo [Company oo | OWNErShIPL i . 1000000 L MMLIC e | e | e e
Massachusetts Mutual Life Insurance
MassMutual Ventures US IV, GP, LLC - ...NIA....... | Company .... .. | Ownership.. ..}.100.000 ...
MassMutual Ventures US IV, LP ....ccovvveeeennns . MassMutual Ventures US IV, GP, LLC ......... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
................. 04-1590850 .. | .eevvvrrrennns Insurance Road LLC ......coevvvvvveveeeneeeneeennnnns [ DEeeecc[ oot NTALL ... | COMPANY wvvviiiiiiiiiviiiivivveevveveveeveeveeeeeeen, | QUNETSHip .100.000 ..
................. 04-1590850 .. MassMutual Trad Private Equity LLC ............ [.. Insurance Road LLC .... Ownership .100.000 ...
MassMutual Intellectual Property LLC .| Insurance Road LLC . Ownership.. ..}.100.000 ...
Trad Investments | LLC Insurance Road LLC .... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
ITPSHolding LLC ... LDE] s NIA....... Company Ownership .100.000 ...
HITPS LLC WDE] NIA....... ITPS Holding LLC Ounership .100.000 ...
Massachusetts Mutual Life Insurance
JFIN Parent LLC Company Ownership .100.000 ...

I . Forma Brands, LLC* .. . ..NIA....... [ JFIN Parent LLC Ownership.. ..1.100.000 ...

27-0105644 .. | ... UV s ... |Jefferies Finance LLC .... LDE ] NIA....... JFIN Parent LLC Ownership ..50.000 ...
Massachusetts Mutual Life Insurance

86-2294635 .. Glidepath Holdings Inc. ....ccooovveviieieeiinnnnns Company Ownership .100.000 ...

. [13-1935920 .. MassMutual Ascend Life Insurance Company .|Glidepath Holdings Inc. . | Ownership.. .100.000 ...

.100.000 ...
.100.000 ...
..4.100.000 ...

.100.000 ...

31-1422717 ..
.131-1021738 ..
..[31-1395344 ..

MassMutual Ascend Life Insurance Company . |Ownership
MassMutual Ascend Life Insurance Company . |Ownership
. [MassMutual Ascend Life Insurance Company . |Ownership..
MassMutual Ascend Life Insurance Company . |Ownership

AAG Insurance Agency, LLC ........evvvvvvvvnnnnnns
Annuity Investors Life Insurance Company ....
MV Ascend Life Investor Services, LLC .
MM Ascend Mortgage Lending LLC ..................

. . 26-3260520 .. Manhattan National Holding, LLC ................ MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
..[Massachusetts Mut Life Ins Co ..........|..... 67083 ....|45-0252531 .. Manhattan National Life Insurance Company ... |.. Manhattan National Holding LLC ............... Ownership .100.000 ...
Massachusetts Mutual Life Insurance

MassMutual Mortgage Lending LLC ... . | Company . Ownership.. ..}.100.000 ...
Jefferies Private Credit BDC Inc . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
JFIN GP Adviser LLC . .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
JFIN Fund I11 LLC ... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
Jefferies Credit Partners LLC .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
Apex Credit Partners LLC ...... .. | Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...
Jefferies Credit Management LLC .- .| Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...
JCP Direct Lending CLO 2022 LLC ... s Jefferies Credit Partners LLC Ownership .. 9.900 ...
Jefferies Direct Lending Europe SCSp SICAV-
RAIF e LUK NIA....... Jefferies Credit Partners LLC ................ Ownership .. 9.900 ...
Jefferies Credit Management Holdings LLC ..... LDE] s NIA....... Jefferies Credit Partners LLC Ownership ..9.900 ...
Senior Credit Investments, LLC . . | Jefferies Credit Partners LLC .. Ownership.. ..9.900 ...
JOLF GP (Europe) S.a.r.l Jefferies Credit Partners LLC Ownership .100.000 ...
JFAM GP LLC .. Jefferies Credit Partners LLC Ownership .100.000 ...
JFAM GP LP ... .| Jefferies Credit Partners LLC Ounership.. ..}.100.000 ...
Jefferies Direct Lending Fund C LP .. s JFAM GP LP Ownership .100.000 ...
Jefferies DLF C Holdings LLC ......cccocuveennne . Jefferies Direct Lending Fund C LLC ........ Ounership .100.000 ...
Jefferies Direct Lending Fund C SPE LLC . .| Jefferies DLF C Holdings LLC ... . [Ownership.. ..}.100.000 ...
JOLF 11 GP LLC e Jefferies Credit Partners LLC .. Ounership .100.000 ...

JOLF 1T GPLP i .. JOLF 1T GPLLC v 0WNership...c.oeceeieiiiiiiiiiiiieeaen .100.000 ...
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. 0000 . Jefferies Direct Lending Fund Il C LP ........ JOLF 11 GPLP weviiviiieeeeieeeeeeeeeeeeeeeeeeeeees Ownership .100.000 ...
0000 Jefferies DLF 2 C Holdings LLC . .. |Jefferies Direct Lending Fund 11 C LP ...... |Ounership.. ..}.100.000 ...
. 0000 . Jefferies Direct Lending Fund Il C SPE LLC .. {.. .. | Jefferies DLF 2 C Holdings LLC .... Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Direct Lending CLO 2023-1 LLC ... .. |Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MILIC
. 0000 . JOP Direct Lending CLO 2023 Ltd. .| JCP Direct Lending CLO 2023 Ltd Ownership.. ..4.100.000 ...|MILIC
0000 Jefferies Senior Lending LLC .... . | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MILIC
. 0000 . Jefferies Credit Partners BDC Inc . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Holdings LLC .... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver Holdings |1 LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Holdings IV LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Co-Issuer Corporation . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Europe GP, S.a.r.l. ... .. | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . Jefferies Finance Europe, S.L.P. .. | JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Europe, SCSp . .| JFIN Europe GP, S.a.r.l. .. [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Finance Business Credit LLC . . | Jefferies Finance LLC ....... .. | Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Business Credit Fund | LLC Jefferies Finance Business Credit LLC ...... Ounership .100.000 .. [MMLIC ..
. 0000 . JFIN Funding 2021 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN High Yield Investments LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN LC Fund LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 Beauty Brands Acquisition Holdings LLC ....... . Jefferies Finance LLC .......eevveeeveenennnnnnee Ownership .100.000 ... .
. 0000 . Beauty Brands Acquisition LLC .........cceeeeens . | Beauty Brands Acquisition Holdings LLC .... |Ownership.. ..}.100.000 ...|MMLIC
0000 Beauty Brands Acquisition Intermediate LLC . Beauty Brands Acquisition LLC ................ Ownership .100.000 ... |MMLIC ..
Beauty Brands Acquisition Intermediate LLC
0000 Forma Brands, LLC Ownership .100.000 ...|MMLIC ..
. 0000 . JFIN Revolver CLO 2017 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2017-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2017-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2018 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2019 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2020 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2021-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2021-V Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-11 Ltd. .... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JFIN Revolver CLO 2022-111 Ltd. ... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2022-1V Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-1V LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Fund, L.P. ............. Jefferies Finance LLC ... Ownership ..90.000 .... .
. 0000 . JFIN Revolver Funding 2021 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Funding 2021 111 Ltd. Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JFIN Revolver Funding 2021 IV Ltd. .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Funding 2022-1 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver SPE1 2022 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver SPE3 2022 LLC .. Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver SPE4 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 SFL Parkway Funding 2022 LLC .... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JCP Private Loan Management GP LLC .. Jefferies Finance LLC ........evvvvvvvvvvnnnnnnns Ownership .100.000 ... |MMLIC ..
0000 JCP Private Loan Management LP . .| JCP Private Loan Management GP LLC . .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Apex Credit Holdings LLC JFIN Parent LLC ....vvvvvvvvvvveieiiiiiiiiiinnnnnns Ownership .100.000 ... |[MMLIC ..
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. . UV ... | JFIN CLO 2012 Ltd. ..... Apex Credit Partners LLC .. Ownership .100.000 ... |MMLIC ..

JFIN CLO 2013 Ltd. .. .. | Apex Credit Partners LLC .. . | Ownership.. ..}.100.000 ...|MILIC
JFIN CLO 2014 Ltd. .. .. |Apex Credit Partners LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
JFIN CLO 2014-11 Ltd .. | Apex Credit Partners LLC .. . | Ownership.. ..}.100.000 ...|MILIC
JFIN CLO 2015 Ltd. .. .. |Apex Credit Partners LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
JFIN CLO 2015-11 Ltd .. | Apex Credit Partners LLC .. . | Ownership.. ..}..85.000 ....|MMLIC
JFIN CLO 2016 Ltd. .. .. |Apex Credit Partners LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
JFIN CLO 2017 Ltd. .. .. | Apex Credit Partners LLC .. . | Ownership.. ..}.100.000 ...|MILIC
JFIN CLO 2017-11 Ltd . | Apex Credit Partners LLC . | Ownership.. .100.000 ... [MMLIC

.100.000 ...|MMLIC

.| JFIN Parent LLC ..... .
.100.000 ... [MMLIC ..

JFIN Parent LLC .....
Massachusetts Mutual Life Insurance
COMPANY e e e e e e e e e e e Ownership
Massachusetts Mutual Life Insurance
COMPANY e e e e e e e e e e e e e e e e e e Ownership
MM Direct Private Investments Holding LLC |Ownership
Massachusetts Mutual Life Insurance

Tomorrow Parent, LLC ...
Custom Ecology Holdco, LLC ..........

Ownership..
Ownership

.................................................................. 04-1590850 .. | ..oooveeeien | e [ e [ MM Copper Hill Road LLC ..o .100.000 ... [MMLIC

.100.000 ... [MMLIC
.100.000 ... [MMLIC

............................................................................................................................................... MM Direct Private Investments Holding LLC ... |..
............................................................................................................................................... MM Direct Private Investments UK Limited ....

............................................................................................................................................... DPI-ACRES Capital LLC .......evveeeeeeeeninenininnns [ e COMPANY .. enenenen | OWNETSiD .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
MM Investment Holding .... Company Ownership .100.000 ... |MMLIC ..
MMIH Bond Holdings LLC ... . |MM Investment Holding ... Ownership.. ..99.600 ....|MMLIC

26-0073611 ..

MassMutual Asset Finance LLC .... C.M. Life Insurance Company . Ownership .. 0.400 .... |MMLIC ..
26-0073611 .. MassMutual Asset Finance LLC MM Investment Holding ...........eevvvvvvvnnnnnes Ownership ..99.600 ....|MMLIC ..
..| 32-0546197 .. MMAF Equipment Finance LLC 2017-B . [MassMutual Asset Finance LLC Ownership.. ..}.100.000 ...|MMLIC
82-5335801 .. MMAF Equipment Finance LLC 2018-A ... MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
83-3722640 .. MMAF Equipment Finance LLC 2019-A ... MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
MMAF Equipment Finance LLC 2019-B . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
MMAF Equipment Finance LLC 2020-A ... MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
MMAF Equipment Finance LLC 2020-B ... MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
MMAF Equipment Finance LLC 2021-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
MMAF Equipment Finance LLC 2022-A ... MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
MMAF Equipment Finance LLC 2022-B ... MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
MMAF Equipment Finance LLC 2023-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
. s Rozier LLC s MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
04-2443240 .. MML Management Corporation .............cccceeee. MM Investment Holding Ownership .100.000 ... |MMLIC ..
..| 04-3548444 .. MassMutual International Holding MSC, Inc . |MML Management Corporation Ownership.. ..}.100.000 ...|MMLIC
04-3341767 .. MassMutual Holding MSC, Inc. .....ccccceeunnnnen MML Management Corporation Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
ML CM LLC Company Ownership .100.000 ... |MMLIC ..
Blueprint Income LLC .. .. |MML CM LLC . [Ounership.. ..}.100.000 ... [MMLIC
Flourish Digital Assets LLC .. [MML CM LLC . | Ownership.. ..}.100.000 ...|MMLIC
Flourish Financial LLC ...... .. |MML CM LLC . [Ounership.. ..}.100.000 ... [MMLIC
Flourish Holding Company LLC . .. [MML CM LLC . | Ownership.. ..}.100.000 ...|MMLIC
Flourish Insurance Agency LLC . [MML CM LLC . | Ownership.. ..}.100.000 ...|MMLIC
Flourish Technologies LLC MML CM LLC ... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
.................................................................. 04-3356880 .. | .eeevvvrreeenn | wevverennnnninnn | eveeiiiiiiiiiieeeeeeeeen. [MML Distributors LLC ..o [ AL NTAG [ COMPANY e | OWNETSRDL i 0990000 L MMLIC e e | e e

.................................................................. 04-3356880 .. [ ....cooooer [ ceiieiiien | ceveeviieiieneieeeeeee. |MML Distributors LLC e | MALLL] LU NTALL L | MassMutual Holding LLC L..eeeceeeeceeeceeeeen [ Ounership. e 12000 0 JMMLIC e [ e
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeereereeeeeeeeeeeereeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e ML Investment Advisers, LLC ......ccccccunnnee LDE] s NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 46-3238013 .. [ eeeeeiieeen [ e | e MIL Strategic Distributors, LLC ................ LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 06-1563535 .. (2881445 ... [ .eeoooeierciies | e The MassMutual Trust Company, FSB ............. P01 DN D NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP.ceeeeeeesree e .100.000 ... [MULIC e CYES] e
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. LLC ... oo [ DB s NIA....... Company ... Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE] e NIA....... Company Ounership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE ] NIA....... Baring Asset Management Limited .. Management.... MLIC ..
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeees | v . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MM Private Equity Intercontinental LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 45-2738137 .| eereveeeiiiinn | eereriiriiiiien | s Pioneers Gate LLC .....ovvvvvvvvevieiiiiiiiiiieieenens LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 04-2854319 .. 2392316 ..... MassMutual Holding LLC Company Ownership .100.000 ... |MMLIC ..
0000 ..|06-1597528 .. | .... MassMutual Assignment Company . [MassMutual Holding LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 37-1732913 .. Fern Street LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 . Low Carbon Energy Holding .. MassMutual Holding LLC . | Ownership ..49.000 .... .
. 0000 . Sleeper Street LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 . Intermodal Holding Il LLC .. MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . 46-2252944 .. Haven Life Insurance Agency, LLC ............... LDE ] NIA....... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 ..| 04-1590850 .. MassMutual Capital Partners LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC .. | Ownership .100.000 ... |MMLIC ..
0000 45-3623262 .. HB Naples Golf Ouner LLC ... MassMutual Holding LLC . | Ownership .100.000 ... .
. 0000 . ..| 82-4411267 .. RB Apartments LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Holding LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Athens Fund Management LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 Crane Venture Partners LLP .... ..GBR... .NIA....... |MassMutual Ventures Holding LLC .. Ownership.. ..}..33.000 ....|MMLIC
. 0000 . MassMutual Ventures Management LLC ..... v | DEL s NIA....... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures SEA Management Private
. 0000 . Limited .ovveeeeeieeiiiiiiiiii e LDE ] NIA....... MassMutual Ventures Management LLC ......... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
MassMutual Ventures SEA Management Private
. 0000 . MUV UK/SEA Limited ...ooovvveiiiiiiiiieiiiees Limited wooveeiiiiiie e OWNErship....ccueeevveriniiniiieeiieens .100.000 ...
0000 MassMutual Ventures Southeast Asia | LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ...
. 0000 . MassMutual Ventures Southeast Asia Il LLC ... [.. . [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...
0000 MassMutual Ventures Southeast Asia Ill LLC . MassMutual Ventures Holding LLC .. [ Ownership .100.000 ...
MassMutual Ventures Southeast Asia Il LL(
0000 .| cereeeree e [ e e MW Digital I LLC Ounership .100.000 ...
. 0000 . MassMutual Ventures UK LLC .. [MassMutual Ventures Holding LLC . | Ownership.. ..}.100.000 ...
0000 .| 47-1296410 .. MassMutual Ventures US | LLC . .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...
. 0000 . MassMutual Ventures US Il LLC ... . [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...
0000 MassMutual Ventures US 111 LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ...
. 0000 . MassMutual Ventures US IV LLC ... MassMutual Ventures Holding LLC .. .. | Ownership .100.000 ...
0000 MM Rothesay Holdco US LLC .. . [MassMutual Holding LLC . | Ownership.. ..}.100.000 ...
. 0000 . Rothesay Limited MM Rothesay Holdco US LLC .... Ownership ..48.800 ....
0000 Rothesay Life Plc Rothesay Limited .... Ownership .100.000 ...
. 0000 . Rothesay MA No.1 Limited . |Rothesay Life PLC . | Ownership.. ..}.100.000 ...
0000 Rothesay Mortgages Limited .... Rothesay Limited .... Ownership .100.000 ...
. 0000 . Rothesay MA No.3 Limited .....coovveveeeeeennnns Rothesay Life PLC ..ocovvvvvviieiiiiiiiiiiieeeeens ONNErSNIP.cceeeeeeeeieeieiiieeeeeeeeeeee .100.000 ...
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Rothesay MA No.4 Limited ..GBR.... Rothesay Life PLC ... . | Qunership .100.000 ...
0000 LT Mortgage Finance Limited ..GBR.... .. |Rothesay Life PLC Ownership.. ..}.100.000 ...
. 0000 . Rothesay Property Partnership 1 LLP . . |..GBR.... .. |Rothesay Life PLC .. | Qunership.. ..}.100.000 ...|MMLIC
0000 Rothesay Foundation .................... . |..GBR.... .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Pensions Management Limited . |..GBR.... .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Asset Management UK Limited .......... |..GBR.... .. |Rothesay Limited .......... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Asset Management Australia Pty Ltd |..AUS... .. |Rothesay Asset Management UK Limited . [Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Asset Management North America LLC |..DE. .. |Rothesay Asset Management UK Limited . [ Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MM Catalyst Fund LLC ..DE .. [MassMutual Holding LLC ........ . | Ownership.. ..}.100.000 ...|MMLIC
0000 MM Catalyst Fund 11 LLC . ..DE .. |MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . ..| 47-1466022 .. LifeScore Labs, LLC .......... . MA .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 45-4000072 MM Asset Management Holding LLC |- MA .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 51-0504477 Barings LLC ...oovvvvvviiiiineeennns . MA .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 04-1590850 MIL Investors Services, LLC .| MA . |MassMutual Holding LLC ..... .. | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . ..| 04-1590850 .. ML Insurance Agency, LLC ..... .. MA . |[MML Investors Services, LLC . . [Ownership.. ..}.100.000 ...|MMLIC
0000 .| cereeeiee e [ e e 41-2011634 .. MILISI Financial Alliances, LLC oo | DEL MIL Investors Services, LLC .... Ounership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 51-0504477 .| evvvvrerenns Barings LLC ..ooovvvvieiiiiiiiiiiiieeeeeeeeeeeeeeeeeees ..DE..... MassMutual Asset Management Holding LLC ... | OWnership........ccocuvvvvvvvvuvvvvnvnnnnnns .100.000 ... |MMLIC
Baring Asset Management (Asia) Holdings
L0000 .. f e [ 98-0524271 .| evvveiiiiie | i | Limited oo, HG. NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccuveerveriniieiieeiieens .100.000 ...|MMLIC
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457465 .. Limited .. e [LBMULLL NIA....... Limited .... Ounership .100.000 ... |MMLIC ..
Baring Asse
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-0457463 .. Baring Asset Management (Asia) Limited ....... P (T NIA....... Limited .ooevviieeeeiee e Ownership .100.000 ... |MMLIC ..
20000 Loi] eeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Baring Asset Management Korea Limited ........ LKOR....]...... NIA....... Baring Asset Management (Asia) Limited .... |Ownership .100.000 ... |MMLIC ..
Barings Investment Management (Shanghai)
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e Limited ..oeeeeeeeieiiii HG....|...... NIA....... Baring Asset Management (Asia) Limited .... |OWnership.......cccccuuueummemunnennnnnnnns .100.000 ...|MMLIC
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 L[ e [ e | e | [ | (Shanghai) Limited .......cocoeviveerieeiniienins HG....f e NIA....... Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Baring Asset Management (Asia) Holdings
20000 .o e | e 98-0457707 Baring SICE (Taiwan) Limited TIN....f e NIA....... Limited ... Ounership .100.000 ... |MMLIC ..
Baring Asse
20000 L[ e [ e | e | [ | Barings Singapore Pte. Ltd. .......cccooeennns LSGPLL e NIA....... Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Baring Asset Management (Asia) Holdings
20000 .o e | e 98-0236449 .. [ ..eervrienin [ e | e Barings Japan Limited .........cccoveviniennnen. PN s NIA....... Limited wooreeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Baring Asset Management (Asia) Holdings
20000 .| s e e Barings Australia Holding Company Pty Ltd ... |..AUS....]...... NIA....... Limited oo Ownership .100.000 ... |MMLIC ..
L0000 .o f e [ Barings Australia Pty Ltd .......ccccoeveninins LAUS.L) NIA....... Barings Australia Holding Company Pty Ltd [Ounership .100.000 ... |MMLIC ..
Barings Australia Real Estate Holdings Pty
20000 L. f e [ e Ltd o LAUS.L) NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccueeevveriniiniiieeiieens .100.000 ...|MMLIC
Barings Australia Real Estate Holdings Pty
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 14-0045656 .. Barings Australia Real Estate Pty Ltd ........ AUS.... ... NIA....... Ltd e Ownership .100.000 ... |MMLIC ..
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 98-0457456 .. Altis Property Partners Holdings Pty Ltd .... |..AUS....]...... NIA....... Barings Australia Real Estate Pty Ltd ..... Ownership .100.000 ... |MMLIC ..
. 0000 ... Altis Asset Management Pty Ltd .... LAGS.LLL NIA....... Altis Property Partners Holdings Pty Ltd . |Ownership .100.000 ... |MMLIC ..
. 0000 ... Altis Property Partners Pty Ltd ... e [AUS NIA....... Altis Property Partners Holdings Pty Ltd . |Ownership .100.000 ... |MMLIC ..
Barings Australia Structured Finance Holdings
. 0000 ... Pty Ltd . LAUS NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Australia Structure Barings Australia Structured Finance
20000 .. eeeereeereeeeereeereeereereeenes | e | e [ e [ e | e | e LAUS NIA....... Holdings Pty Ltd ...cocoovevoiiiiniieiieeiiee OWNEISNIP..eeeveeerree e .100.000 ... |MMLIC
Barings Australia Structured Finance Pty
. 0000 ... Gryphon Capital Partners Pty Ltd . . |Ltd . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... Gryphon Capital Management Pty Ltd .. Gryphon Capital Partners Pty Ltd . Ownership .100.000 ... |[MMLIC ..
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20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Gryphon Capital Investments Pty Ltd . Gryphon Capital Partners Pty Ltd . Ownership .100.000 ...
0000 ..| 80-0875475 .. Barings Finance LLC .... ..|Barings LLC ......cceeeeieiiiiins . | Ownership.. ..}.100.000 ...
. 0000 . BCF Europe Funding Limited . . |Barings Finance LLC .. | Ownership.. ..}.100.000 ...|MMLIC
0000 BCF Senior Funding | LLC ... Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
BCF Senior Funding | Designated Activity
0000 Company Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Real Estate Acquisitions LLC . |Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
0000 04-3238351 .. Barings Securities LLC Barings LLC .... . | Ownership .100.000 ... .
. 0000 . 98-0437588 .. Barings Guernsey Limited ... Barings LLC Ownership .100.000 ... |MMLIC ..
0000 . Barings Europe Limited . |Barings Guernsey Limited Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Asset Management Spain SL . Barings Europe Limited Ownership .100.000 ... |MMLIC ..
0000 ...| weveverrrrmemmerrerreeeeeeeeeeeeeeeereeeeeeeeeees | eeeeeenes evveee| eeeeeeeee | e Baring France SAS ......cccooiiiiiiiiiiie WFRALL) L NIA....... Barings Europe Limited .....ccooeeeeeiieieneens Ownership .100.000 ...|MMLIC
Baring International Fund Managers (lreland)
0000 Limited SIRL) NIA....... Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings GmbH LDEU.... e NIA....... Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
0000 Barings Italy S.r.l. .. LTAL NIA....... Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Sweden AB .... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 . Barings Netherlands B.V. ... Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
. 0000 . 98-0432153 .. Barings (U.K.) Limited Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
0000 ...| wevevererereeereenreeeeeeeeereeeeeeeeeeeeeeeeenes | reeennns ceneeees] eeeeeeeeeeeeen Barings Switzerland Sarl ... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 98-0241935 Baring Asset Management Limited . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 J IR Barings European Direct Lending 1 Gf . . |Baring Asset Management Limite Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 98-0457328 .. Baring International Investment Limited ..... Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
Baring International Investment Management
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-0457587 .. HoldingS wovvvvereeeiiieeiiieieeeeeeeeeeeeeeeeeeeeeeeeees Baring Asset Management Limited .............. Ownership .100.000 ... |MMLIC
Baring International Investment Management
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-0457576 .. Baring Asset Management UK Holdings Limited Holdings Ownership .100.000 ... |MMLIC ..
0000 .| weveeeererrrenreereeeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeeeees e 98-0457586 .. Baring Fund Managers Limited ...........ccceeeeeee . Baring Asset Management Limited .. Ownership .100.000 ... |MMLIC ..
. 0000 . BCGSS 2 GP LLP Baring Fund Managers Limited . | Qunership .100.000 ... |MMLIC ..
0000 Baring Investment Services Limited .. . |Baring Asset Management Limited Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Core Fund Feeder | GP S.a.r.l. ....... Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
0000 Barings BME GP S.a.r.l. .... Baring Asset Management Limited .. . | Ownership .100.000 ... .
. 0000 . Barings GPC GP S.a. r.l . .. . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
0000 Barings European Core Property Fund GP Sarl Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Investment Fund (LUX) GP S.a. r.l . Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
0000 Barings Umbrella Fund (LUX) GP S.a.r.l. . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . GPLF4(S) GP S.a r. | weveeeeeeiiiiiiiiiiee Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
0000 PREIF Holdings Limited Partnership .. Baring Asset Management Limited .. .. | Ownership .100.000 ... .
. 0000 . BMC Holdings DE LLC . |Barings LLC .... . | Ownership.. .4.100.000 ... [MMLIC
0000 04-3238351 .. [ 3456895 ..... Barings Real Estate Advisers Inc. Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 812244465 .. | ..ooiiiiiiiii | e | e Chassis Acquisition Holding LLC ................ LDE] s NIA....... COMPANY e Ownership/Influence .........ccccu..... 30,000 ....[MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-4258759 .. CRA Aircraft Holding LLC ......ccoevveiiiiiininnns COMPANY e Ownership/Influence .........ccccu..... .
. 0000 ... 81-4258759 .. CRA Aircraft Holding LLC Barings LLC .... Influence
. 0000 ... ..| 83-0560183 .. Aland Royalty Holdings LP .. .|Barings LLC .... . |Management....
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP MassMutual Holding LLC . | Ownership/Influence ..
. 0000 ... 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC .. | Ownership
. 0000 ... 82-2932156 .. GASL Holdings LLC .... Barings LLC CfBoard L..iiiiiiiiiiiieieece e | e | [
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 47-3055009 .. | eeeeiiiiiiinn | eeerrrrireiniies | e, Milestone Acquisition Holding, LLC. ........... LDE ] NIA....... MassMutual Holding LLC .....cceevveeeeeeeennennns Ownership/Influence ..........ccccuu... 219,800 L MUMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 . 46-5460309 .. Red Lake Ventures, LLC D] e NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 46-5460309 .. Red Lake Ventures, LLC LDE] e NIA....... Barings LLC . Influence WILIC ..
Massachusetts Mutual Life Insurance
0000 81-4065378 .. Remington L & W Holdings LLC ........cccevveeeens LDE] s NIA....... COMPANY e Ownership/Influence ..........cccc...... ..19.900 ....|MMLIC
. 0000 . 81-4065378 .. Remington L & W Holdings LLC .... LDE ] NIA....... Barings LLC . | Influence MLIC ..
0000 . . Teaktree Acquisition, LLC .. . [MassMutual Holding LLC . | Ownership/Influence
. 0000 . Teaktree Acquisition, LLC Barings LLC Influence MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e EIP Holdings I, LLC Company Ownership/Influence .. .[MMLIC ..
0000 46-0687392 .. Validus Holding Company LLC .. |Barings LLC . . | Ownership.............. ..|MLIC
. 0000 . VGS Acquisition Holding, LLC . .. [MassMutual Holding LLC .. | Ownership/Influence . MLIC
0000 VGS Acquisition Holding, LLC . .. |Barings LLC .... . [Management.......ooooiiiiiiii e MILIC
. 0000 . Aland Royalty GP, LLC ....... .. |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
0000 Alaska Future Fund GP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . BAl GP, LLC ............ .. |Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 BAl Funds SLP, LLC .. .. |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . Baring Asset-Based Income Fund (US) GP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings CMS Fund GP, LLC ....cecevevvvennen O . |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . Barings Infiniti Fund Management LLC ... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . Barings Hotel Opportunity Venture | GP, LLC |..DE.....|...... NIA....... Company Ownership .100.000 ... |MMLIC ..
0000 Barings Investment Series LLC ..........ccceeenes . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Emerging Generation Fund GP, LLC .... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Barings Emerging Generation Fund GP |1, LLC Barings LLC .... . | Ownership .100.000 ... .
. 0000 . Barings ERS PE Emerging Manager Il GP, LLC |..DE.....|...... NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Investment Funds (U.S.)
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. Management LLC .... Barings LLC ......cceeeeeeeeenenns .. | Ownership..... .100.000 ... |MMLIC ..
0000 I Barings CLO Investment Partners GP, .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Core Property Fund GP LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Direct Lending GP Ltd. . . |Barings LLC . . | Ownership.. .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 84-3784245 .. Barings Emerging Generation Fund LP ........... LDE] s NIA....... Company Ownership ..|MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 84-3784245 .. Barings Emerging Generation Fund LP ........... LDE ] NIA....... Barings LLC . Management.... MLIC ..
Barings Global Energy Infrastructure
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Advisors, LLC .ovvvvvveiiiiiiiiiiiiieieeeeeeeeeeeeeeens LDE ] NIA....... Barings LLC ..ooooveeeeiiiiiiiii ONNErSNIP.ceeeeeeeeieeieeeeeie e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Centre Street CLO Equity Partnership
20000 .| e [ | e [ [ ] GP, LLC e LDE] NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Barings North American Private Loan Fund
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Management, LLC ........ovvvvvvrvvvininiiiviiiiiiennns LDE ] NIA....... Barings LLC ..oooveeeeiiiiiiiieii ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings North American Private Loan Fund Il
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Management, LLC .........evvvvvvererriniiiiininiinnnns LDE ] NIA....... Barings LLC ..oooveeeeiiiiiiiieii ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings North American Private Loan Fund |11
. 0000 ... Management, LLC ... LDE ] NIA....... Barings LLC .... . | Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Global Specia
. 0000 ... 4 GP (Delaware) LLC v | DB s NIA....... Barings LLC .... . | Ownership .100.000 L. [MULIC v [ | e e
. 0000 ... Barings - MM Revolver Fund GP LLC oo [ DEee ] s NIA....... Barings LLC .... . | Ownership .100.000 ... [MULIC e [ eeeeiireeene | e e
Barings Real Estate European Value Add Fun
. 0000 ... I Feeder LLC O NIA....... Barings LLC .... . | Ownership 2100.000 ... [MULIC e [ eeeeiieeeene | e e
. 0000 ... BMT RE Debt Fund GP LLC . LDEL NIA....... Barings LLC .... . | Ownership .100.000 ... [MMLIC ovvveiiiiiiiiiiiiicciiicciiccciieee | eveiiiienin | e e
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. 0000 . Barings Global Real Assets Fund GP, LLC ..... Barings LLC .... . | Ownership .100.000 ... .
0000 Barings GPSF LLC .. . |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 .| weveeerrrrerererereeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerieees e 84-5063008 .. Barings Small Business Fund LLC Company Ownership ..|MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 84-5063008 .. Barings Small Business Fund LLC Barings LLC . Management.... . MMLIC ..
0000 .| cereeeiee e [ e e 98-0536233 .. Benton Street Advisors, Inc. .... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . BHOVI Incentive LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 BIG Real Estate Fund GP LLC Barings LLC .... . | Ownership .100.000 ... .
. 0000 . BIG Real Estate Incentive | LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BIG Real Estate Incentive Il LLC .. . |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . BRECS VII GP LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BREDIF GP LLC ... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . CREF X GP LLC ... . |Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 04-1590850 .. Great Lakes IIl GP, LLC Barings LLC .... . | Ownership .100.000 ... .
. 0000 . Lake Jackson LLC ........evvvenennnnniiiiiiiiiiiienas Barings LLC ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... |MMLIC
Barings Emerging Markets Blended Fund | GP,
20000 .| e [ e LLC R I Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 ... ceeeeeiee e [ e e 41-2280126 .. Mezzco 111 LLC . Barings LLC .... . | Ownership ..99.300 ....|MMLIC ..
L0000 .o f e [ 80-0920285 .. Mezzco IV LLC Barings LLC .... . | Ownership ..99.300 ....|MMLIC ..
0000 . Mezzco Australia Il LLC . .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . RECSA-NY GP LLC ...... .. |Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 SBNP SIA 11 LLC ... . |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
20000 .| e [ e SBNP SIA 111 LLC Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Lif
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Amherst Long Term Holdings, LLC ................. CDE] s NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 28,500 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual International LLC .... LDE ] NIA....... Company Ownership .100.000 ...
. 0000 ... MassMutual Solutions LLC LDE] s NIA....... MassMutual International LLC ... Ownership .100.000 ...
. 0000 ... Haven Technologies Asia Limited ... LHG.LL NIA....... MassMutual Solutions LLC Ownership .100.000 ...
. 0000 ... Yunfeng Financial Group Limited . [MassMutual International LLC Ownership.. }..24.900 ...
. 0000 ... MassMutual Asia Limited (SPV) MassMutual International LLC Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 27-3576835 .. | eeeeiiiiiiinn | rrrreniiiiiieen | e, MassMutual External Benefits Group LLC ....... DE.....[..... NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] MAV CTF 1 GP LLC woeeeiiiiiieciie e DB NIA....... COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC v [ | e e
MassMutual Ventures Climate Technology Fund |
20000 .| e [ | e [ [ ] LP s LDE] NIA....... MAV CTF 1 GP LLC oo OWNErship....ccueeerueriniiniieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eovevvvvvine [ eevriiiiii | e 100 w. 3rd Street LLC ...ooovviiiiiiiiicine LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvrrrene | wrvrrrrnrnirinnn | i, 2160 Grand Manager LLC ......covvvvvvviiriiiiinnnnns CDE] s NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee 195,000 ... [MMLIC oo | eeeeeeeeieens | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-2432216 .. | eeeeiiiiiiinn | eeerereiiiininen | e 300 South Tryon Hotel LLC ....covvvvvvvviiiiennnns CDE] s NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. 300 South Tryon LLC .... LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Almack Mezzanine Fund |1 Unleveraged LP ...... GBR....{...... NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 272,900 L MMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
L0000 ..f i | e e [ v [ v | LLC 1o CDEL NIA....... COMPANY .veiiuviiiiriiiiiis i OWNErship....ccveeeireiiiiieiiiieiieas .100.000 ... [MULIC vvviiiiiiiiiiiiiceiiicciiccciieees | eveiiiienin | e e
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Barings Affordable Housing Mortgage Fund |
20000 .| e | e o] e [ ] | LLC e DB NIA....... Barings LLC .....occvviiiiiiiiiiie e Management...........ooooimniiriiiii i MULIC <o [ [ e
Barings Affordable Housing Mortgage Fund |1 Massachusetts Mutual Life Insurance
20000 .| e | e e 61-1902329 .| eeveeiien | e | e LLG eteeeeete ettt WDE] e NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP. et seee e 2100000 ... [MMLIC .o [ eerieeeieee | e e
20000 | e | e e 61-1902329 .| oevreienne WDE] e NIA....... Barings LLC ..ocveevveeieneeiieesieesieenieeieene Management.........eerueerueeneenieeneenedoninns e MLIC oo [ eeeneeeeriee | cees e
Massachusetts Mutual Life Insurance
20000 .| e | e e 85-3036663 .. WDE] e NIA....... Company ... Ounership AMILIC e [ | e e
20000 | e | e e 85-3036663 .. LLG ettt WDE] e NIA....... Barings LLC . [Management MLIC oo [ eeeneeeeriee | cees e
L0000 .o f e [ 36-4868350 .. | .....cocoeen | evrviiiiiee | eeveieiiiiiiiiinieeeee.. | Barings Asset-Based Income Fund (US) LP ... LDE] NIA....... MassMutual Holding LLC . | Ownership/Influence .. WIMVLIC e | [
20000 .| s e e 36-4868350 .. | ......occcooe | cevveeiiiiiie | eeeeiiiiiieeiiiieeeeeeeen. | Barings Asset-Based Income Fund (US) LP ...... DB NIA....... C.M. Life Insurance Company .... Ownership/Influence .. CIMMLIC e [ e
L0000 .. f e [ 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE] NIA....... Barings LLC Management MILIC e | e [ e
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LRL NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 56,000 ... [MMLIC oo | eeeeeeeeeeenn | e s
Barings Emerging Markets Corporate Bond Fund
20000 .| e | ] e | i [ | [ WIRLL NIA....... Barings LLC ...c.oevvviviniiiieiiesicieeie OUNETSNIP. et L7800 L [MMLIC e [ e
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LUK NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 65,300 .. [MMLIC oo e | e s
Barings European Real Estate Debt Income Fund
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rereeeee e ] e | i | e | e | LUK NIA....... Barings LLC ..ooooveeeeiiiiiiiii INfIUENCE. . .ue f e e MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1206017 .. | wevvvvvvvrrene | ervrvrrrreininns | e Credit Fund 2 .oooveeeiiiiiiieieeeeeeeeeeeees LDE ] NIA....... MassMutual Holding LLC .....ccoovveeeeeeeeneenns Ownership/Influence ..........ccccuu... 228,300 L [MMLIC e | e | e s
Babson Capital Global Special Situation
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeees | v . 98-1206017 .. | wevvvvvvrrrene | ervrvrrrrenninnn | e Credit Fund 2 .oooeeeeiiiiiiiieieeeeeeeeeeees LDE ] NIA....... C.M. Life Insurance Company ................... OWNNErsSNip..cceeeeeeeeeeeeeiieeeeeeeeeeeee e i, MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
L0000 .o f e [ 98-1206017 .. | wevvvevvieve [ e | e Credit Fund 2 ....ocveeiiiiiiiiicieecce LDE] NIA....... Barings LLC ..oooviiiiiiiiiiiiie Management.........coovvviviininiiinnniioiins s MILIC e | e [ e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 .| weveeeererrrenreereeeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeeeees e 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership . [MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... Barings LLC ..ooooveeeeiiiiiiiii Management...........cevvveveveevinnnnnnnns MLIC
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Barings US High Yield Bond Fund ... Company Ownership/Influence .. .[MMLIC ..
0000 Barings US High Yield Bond Fund .. |Barings LLC . . |Management.... MILIC
. 0000 . Babson CLO Ltd. 2015-1 ...... .. |Barings LLC . Influence.. MLIC
0000 Babson CLO Ltd. 2015-11 .. |Barings LLC . Influence.. WLIC
. 0000 . Babson CLO Ltd. 2016-1 .. |Barings LLC . Influence.. MLIC
0000 Babson CLO Ltd. 2016-11 .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO Ltd. 2017-1 .. |Barings LLC . Influence.. MLIC
0000 Barings CLO 2018-111 .. |Barings LLC . Influence.. WLIC
. 0000 . . Barings CLO 2018-1V . .. |Barings LLC . Influence.. MLIC
0000 98-1473665 .. Barings CLO 2019-11 . .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2019-111 .. |Barings LLC . Influence.. MLIC
0000 Barings CLO 2019-1V . .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2020-| .. .. |Barings LLC . Influence.. MLIC
0000 Barings CLO 2020-11 . .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2020-111 . |Barings LLC . Influence.. MLIC
0000 Barings CLO 2020-1V .... Barings LLC .... Influence ...[weic ..
. 0000 . Barings CLO 2021-1 Barings LLC .... Influence ..[MLIC ..
0000 Barings CLO 2021-11 . . |Barings LLC . Influence..
. 0000 . Barings CLO 2021-111 .. Barings LLC .... Influence .[MMLIC ..
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. 0000 ... [ 98-1624360 .. | ... UV ... |Barings CLO 2022-1 ..CYM.... Barings LLC .... .. | Influence .
0000 Barings CLO 2022-11 . ..CYM..... .. |Barings LLC . Influence..
. 0000 . Babson Euro CLO 2014-1 BV .. L.NLD... .. |Barings LLC . Influence..
0000 Babson Euro CLO 2014-11 BV NLD... .. |Barings LLC . Influence..
. 0000 . . Babson Euro CLO 2015-1 BV .. .NLD... .. |Barings LLC . Influence..
0000 36-037260H .. Barings Euro CLO 2019-1 BV ..IRL... .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2019-11 BV .. IRL... .. |Barings LLC . Influence..
0000 . Barings Euro CLO 2020-1 DAC .. IRL... .. |Barings LLC . Influence..
. 0000 . 37-15576VH .. Barings Euro CLO 2021-1 DAC .. IRL... .. |Barings LLC . Influence..
0000 Barings Euro CLO 2021-11 DAC . IRL... .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2021-111 DAC IRL... . |Barings LLC . Influence..
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e Barings Euro CLO 2022-1 DAC IRL... Barings LLC .... Influence
Massachusetts Mutual Lif
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 810841854 .. | .ooiiiiiiiiiin | eeeeeeiniiinieen | e Barings CLO Investment Partners LP ............ LDE] s NIA....... COMPANY e Ownership/Influence .........ccccu..... .99.200 ... [MMLIC e e | e s
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-0841854 .. | .eovvviiiiiinn | eereriiiiinines | e Barings CLO Investment Partners LP ............ LDE ] NIA....... Barings LLC ..ooooveeeeiiiiiiiii Management...........evvvvvveverereereeeendheriins evenans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-3792609 .. | .ieeeririirinn | errrrrririinienn | .- LP e LDE ] NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 126,200 . MMLIC oo | e | e s
Massachusetts Mutual Life Insurance
. 0000 . Barings Euro Value Add Il (BREEVA II) . . | Company ... . | Ownership/Influence ..30.200 ....|MMLIC
0000 Barings Euro Value Add Il (BREEVA I1) . . .|C.M. Life Insurance Company . . | Ownership . [MMLIC
. 0000 . Barings Euro Value Add Il (BREEVA II) ........ Barings LLC Management.... MLIC ..
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... L A2.900 L MMLIC e e | e s
Barings Real Estate European Value Add | SCSp
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LGBR.... ... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee L4800 L [MMLIC e e | e s
Barings Real Estate European Value Add | SCSp
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LGBR.... ... NIA....... Barings LLC ..ooooveeeeiiiiiiiii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . COMPANY e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... ..82.700 ....|MMLIC
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . C.M. Life Insurance Company .... Influence ..[MMLIC ..
. 0000 ... ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP ......[. . |Barings LLC .... . |Management. MLIC
. 0000 ... 82-5330194 .. Barings Global Em. Markets Equity Fund ....... . Barings LLC .... . |Management.... ..[MMLIC ..
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
20000 .o e | e 98-1332384 .. P e O NIA....... COMPANY e eevreeeereeeseree e e e e e e e Ownership/Influence .........cc.coeene 2.99.200 L. [MULIC e [ eeeeiireeen | e e
Barings Global Energy Infrastructure Fund |
. 0000 ... 98-1332384 .. LP e ..CYM.... Baring Asset Management Limited .............. Management..........oeeeeeeeeemmmmmmmmmmeendhonnnnn e [MMLIC oo | e
. 0000 . Barings Global Dividends Champion Fund Barings LLC .... L IManagement.......oooeiiiiiiiiiiiii e e [MILIC e e | e
0000 Barings LLC .|Barings LLC ....
. 0000 . 82-3867745 .. Barings Global Real Assets Fund LP .. MassMutual Holding LLC . | Ownership/Influence ..
Massachusetts Mutual Life Insurance
. 0000 . 82-3867745 .. Barings Global Real Assets Fund LP Company Ownership/Influence .. ..13.900 ...
0000 ..| 82-3867745 .. Barings Global Real Assets Fund LP .. .|C.M. Life Insurance Company . . | Ownership
. 0000 . 82-3867745 .. Barings Global Barings LLC Management....
Barings Global
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e B IRL.... MassMutual Holding LLC .....ccoovveeeeeeeeneenns Ownership/Influence ..........ccccuu... 219,700 L MMLIC e e | e s
Barings Global Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DEIAWATE .uvvvvvvvvevrrriiiiriaesaeaaeavavaaabaaaaaaaaee LDE ] NIALLL COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeieieeeeeie e L67.500 L. [MMLIC oo | e | e s
Barings Global
L0000 L] eeeiiiiiiieeeceeeeeeeeeeeeeeeeeeeeees | eeeeeeees i) eeeeeiieiiiiies | s | e | e DEIANATE wvvvvvvvvveeeeiiiiiiiiiieeiiiiiiaiaaeeaeeaeeaees LDE.... .. NIA....... C.M. Life Insurance Company ................... ONNErSNIP. e L.3.600 L. [MMLIC oo | | e e
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Barings Global Special Situations Credit 4
............................................................................................................................................... Delanare ........eeeeeeeeeeeeeeeneeeennennennnnennnnnnnns | o2 DEeeiin ] ccce e NIALLcco [Barings LLC covvevieiiiiiiiiiiiiiiiiiiieeeeeeeeeeeees [Management ..o e JMILIC e | e
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
............................................................................................................................................... LUX e eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | LUK O NTA L [ Company e | OWNETSRIDL e 130100 L MLIC e | e
Barings Global Special Situations Credit 4
............................................................................................................................................... LUX oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | LUK O NTAG [ CLML Life Insurance Company ....ooeeeeeeeeeeees [ OWNErShip. . 0700 JMMLIC e | e e
Barings Global Special Situations Credit 4
............................................................................................................................................... LUX eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | LUK U NTAL L [Barings LLC e [ Management . JILTC e | e
Barings Global Special Situations Credit Fund|
............................................................................................................................................... B e | L IBLL) U NTAL L [Barings LLC e [ Management . JILTC e | e
............................................................................................................................................... Barings Global Technology Equity Fund ........ |..IRL....]......NIA....... [Barings LLC ..........ccccccvvvvvivveeeeenennnnnnee.. | Ownership/Influence ......oeevvvveeennnnd 710900 L JMMLIC oo | e e e
Massachusetts Mutual Life Insurance
.................................................................. 87-0977058 .. | .eevvvevvveenn | wevvervenennnnns | evvvivieiiiiieiiiiisneeennnn. |Barings Hotel Opportunity Venture ..............|..CT.....]......NIA...... [Company ........oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | Ownership/Influence .....ooeeevvevennnnn 065,000 L [MMLIC oo | eeeeeeeieeens | e e
.................................................................. 870977058 .. | .eeeeeeeeeeenn | eeveeeennennnnen | eeeeeeeeiiiiiieiiiieeeeeeeeenee. [Barings Hotel Opportunity Venture ...........o.o .. CTo]ccceee NIAL o [Barings LLC oooeeeiiiiiiiiiiiiiiiiiiniinneneees [Management ... e [MILIC e | e | e e
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
.................................................................. 86-3661023 .. | ...ooooooinns | e DB NTAL L COmpany e | OREESRIPL 2340000 L MMLIC e [ s
..| 86-3661023 .. C.M. Life Insurance Company . | Ownership MULIC e
............... Barings Middle Market CLO 2017-1 Ltd & LLC . Barings LLC Influence
............... Barings Middle Market CLO 2018-I ... Barings LLC ... Influence
Barings Middle Market CLO 2019-I Barings LLC ... Influence

Barings Middle Market CLO Ltd 2021-I .......... .
Barings North American Private Loan Fund LP
Barings North American Private Loan Fund LP

..|98-1612604 ..
38-4010344 ..
..| 38-4010344 ..

Barings LLC
. [MassMutual Holding LLC
Baring Asset Management Limited ...
Massachusetts Mutual Life Insurance

Influence
. | Ownership/Influence
Management

...|98-1332384 .. Barings RE Credit Strategies VII LP .. oo | DB s NIA....... COMPANY e Ownership/Influence ..
..|98-1332384 .. Barings RE Credit Strategies VII LP .. v | DB s NIA....... Baring Asset Management Limited .............. Management
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
98-1567942 .. | eevrvrrrinnnn | e LUK NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .

..[98-1567942 ..

. Baring Asset Management Limited ...
..|87-1262754 ..

MassMutual Holding LLC

Management
Ownership/Influence ..

Barings Transportation Fund LP ...

Massachusetts Mutual Life Insurance
.................................................................. 87-1262754 .. | .eeeeeeeeeienn | eeveeeeeiiiininn | eiiiiiiieeeeeenene. [Barings Transportation Fund LP ................. | .. COMPANY s | OWNEESAIPL e
Massachusetts Mutual Life Insurance
Braemar Energy Ventures |, L.P. ...t Company Ownership/Influence ..
Braemar Energy Ventures |, L.P. .. .. |C.M. Life Insurance Company . [Ownership..
Braemar Energy Ventures I, L.P. ........ .|Barings LLC ............... . |Management

MassMutual Holding LLC
C.M. Life Insurance Company
Barings Real Estate Advisers LLC ..
Massachusetts Mutual Life Insurance
Company
.. |Barings LLC
. |Barings LLC

Barings European Core Property Fund SCSp ....
Barings European Core Property Fund SCSp ....
Barings European Core Property Fund SCSp ....

.. | Ownership/Influence ..
. [Ownership..
Management

..[46-5001122 ..
38-4059932 ..

Barings European Private Loan Fund 111 A ...
Benchmark 2018-B2 Mortgage Trust ...

Ownership
Influence..

R Benchmark 2018-B4 ............... . Influence..
38-4096530 .. Benchmark 2018-B8 ............ . |Barings LLC Influence...........
..| 20-5578089 .. Barings Core Property Fund LP .. . MassMutual Holding LLC .. | Ownership/Influence ..
20-5578089 .. Barings Core Property Fund LP ................... Barings Real Estate Advisers LLC ............ Management

Massachusetts Mutual Life Insurance
.................................................................. 35-2531693 .. | .iieeeeeeeees | eeveeeeviiiiiinn | sesiissiisisiesiesseeeeeeeeeee.. | GOrnerstone Permanent Mortgage Fund 111 LLC [..MA.....|......NIA....... [Company ............ccceeeeeeeeeeeeeeneeneeeennn... | Ownership/Influence ..ooooeevvveeeennnn 0100000 . [MMLIC i [ eeeeeeiieiees | ceeee s




STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s B1-1793735 .. | eeiiiiiiiiiie | eeeeeeinininieen | s Cornerstone Permanent Mortgage Fund IV LLC .. |..MA.....]...... NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 90-0991195 .. 0001597511 .. Gateway Mezzanine Partners |l LP Company Ownership/Influence .. ..34.300 ....|MMLIC ..
. 0000 ... ..|90-0991195 .. 0001597511 .. Gateway Mezzanine Partners || LP .. .|C.M. Life Insurance Company . . | Ownership ..5.100 .... |MMLIC
. 0000 ... 90-0991195 .. 0001597511 .. Gateway Mezzanine Partners |l LP Barings LLC Management.... MLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 37-1708623 .. Great Lakes Il1, L.P. ... LDE] s NIA....... Company Ownership/Influence .. ..|MMLIC ..
. 0000 ... 37-1708623 .. Great Lakes II1, L.P. .... LDE ] NIA....... Barings LLC . Management MMLIC ..
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . GIA EU Holdings - Emerson JV Sarl .... e LUK NIA....... Company Ownership/Influence .. .[MMLIC ..
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s GIA EU Holdings - Emerson JV Sarl e LUK NIA....... Barings LLC . Management MLIC ..
JPMCC Commercial Mortgage Securities Trust
20000 o[ e | e e 384041011 .| oeeeiieies [ e | e 2017-dP7 e N NIA....... Barings LLC ...ooovveeiiieiieeeeee e INFIUBNCE. .eeereeeeieeeeeieeeeeeeed e e MILIC e eeeesreeeee | eeeeeeeiee [ e
JPMDB Commercial Mortgage Securities Trust
20000 .o e | e 38-4032059 .. [ .eeeeeeierin [ e | e 2017-C5 e N NIA....... Barings LLC ...oeevieeiiieiieeeee e INFIUBNCE. .eeereeeeieeiie e e e MILIC e eeeesreeeee | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .evervvveenee [ eeerriieriis | e Miami Douglas Three MM LLC ........covveernnnenne LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP.ceeeeeeesree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 87-4021641 .. MV BIG Peninsula Co-Invest Member LLC ........ LDE] e NIA....... Company Ounership 225600 ... [MULIC oo [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeees | v . 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... C.M. Life Insurance Company . Ownership 20,800 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ MV CM Holding LLC .... LDE] NIA....... Company ... Ounership .100.000 L. [MULIC v [ | e e
Massachuset
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MM Direct Private Invetment Holding ........... LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-3000420 .. | .eeevvrvririnn | errrerririiiinen | e ———————— MM Debt Participations LLC ...........cceeeeennns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 .o e | e 81-3000420 .. [ .eeererienin [ e | e MV Debt Participations LLC ...cceevvveenuvnenne LDE] e NIA....... Barings LLC ...ovevieeiiieiieeeee e Management.........oeeeveeremeencneeneedoiies e MULIC e | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
. 0000 ... 20-8856877 .. Somerset Special Opportunities Fund L.P. .... Company Ownership/Influence .. ..40.100 ....|MMLIC ..
. 0000 ... ..| 20-8856877 .. Somerset Special Opportunities Fund L.P. .... . |C.M. Life Insurance Company . . | Ownership ..1.900 .... |MMLIC
Massachusetts Mutual Life Insura
. 0000 ... 35-2553915 .. Ten Fan Pier Boulevard LLC ..........vvvvvvvnnnnes LDE ] NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... 41-2280127 .. Tower Square Capital Partners I11, L.P. ..... |..DE.....]...... NIA....... Barings LLC . Management.... N MILIC ..
. 0000 ... 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... |..DE.....]|...... NIA....... MassMutual Holding LLC .....cceevveeeeeeeennennns Ownership/Influence ..........ccccuu... ..16.800 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Company Ownership/Influence .. .[MMLIC ..
. 0000 ... 41-2280129 .. Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... Barings LLC . Management MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. LDE] e NIA....... Company Ounership ..66.970 ....|MMLIC ..
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 7.400 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Trailside MM Member 11 LLC .....ccoevvivienenn. LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens ..47.100 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... LDE ] NIA....... Company Ownership ..96.020 ....|MMLIC ..
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... LDE] s NIA....... C.M. Life Insurance Company . Ownership .. 0.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 32-0574045 .. Washington Gateway Three LLC LDE] s NIA....... Company Ownership ..95.380 ....|MMLIC ..
. 0000 ... 32-0574045 .. Washington Gateway Three LLC LDE ] NIA....... C.M. Life Insurance Company . Ownership ..11.400 ....|MMLIC ..
Massachusetts Mutual Life Insurance
L0000 L] eeeieiiiiiieeeeeeeeeeeeeeeeeeeeeeiieeeees | eeeeiies e 04-1590850 .. | tevevvvvrrrene | eevrrrrriiiiiiin | i, Washington Pine LLC ....ccooeeeeeeeeeiiiiiiieeeeenns L DE.... ... NIA....... COMPANY e e e e e e e e e e e eeeeeaeas ONNErSNIP.cceeeeeeeeieeieeieeeeeeeeeeee .100.000 ... [MMLIC toooeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeiiiiis | eeee e




€L'el
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Massachusetts Mutual Life Insurance
20000 o[ e | e e 88-3861481 .. [ ..oovvvveece [ e | e West 37th Street Hotel LLC ...ccevvveveeriienne LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 293,800 ... [MULIC e [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 88-3861481 .. | .eoevvvvviiine | eevrrriiiiiiinen | e West 37th Street Hotel LLC ...................ll LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 6,300 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Martello Re Limited .........evvvvvvevevennnnnnnnnns LB NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 20,300 L [MMLIC e | e | e s
Babson Capital Loan Strategies Master Fund LP|
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ O NIA....... Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Barings China Aggregate Bond Private
. 0000 ... Securities Investment Fund LCHN.LLL NIA....... Barings LLC .... L Management.......oooeeieiiiiiiiiiii e [ MG e e | e s
. 0000 ... . s Barings European Growth Trust Fund LGBR....]...... NIA....... Barings LLC .... . | Ownership/Influence .........coeeeeeeeni 28600 ... [MMLIC e | e | e s
. 0000 ... 47-3790192 .. Barings Global High Yield Fund MAL NIA....... Barings LLC .... L IManagement.......oooeiiiiiiiiiiiii e e [MILIC e e | e
20000 L.o| eeeeeeeiereereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CCIC Fund LCHN.... e NIA....... Barings LLC .... . |Ownership/Influence .........eeeeeeeenncd 72,100 L [MMLIC e | e | e s
Massachusetts Mutual Lif
. 0000 ... 71-1018134 .. Great Lakes |1 LLC COMPANY e Ownership
. 0000 ... 71-1018134 .. Great Lakes |1 LLC C.M. Life Insurance Company . Ownership
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Wood Creek Venture Fund LLC ...................... LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e 40,000 L MMLIC e e | e s
20000 o[ e | e e 13-1935920 .. | ceeeieecieens | e [ e MMLIC Debt Participations LLC .........ccc..e.. LDE] e NIA....... Massachusetts Mutual Ascend ................... OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings California Mortgage Fund IV ........... L CA] e NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
. 0000 ... Barings Umbrella Fund LUX SCSp SICAV RAIF ... |[.. COMPANY e Ownership ..50.000 ....|MMLIC ..
. 0000 ... Barings Unbrella Fund LUX SCSp SICAV RAIF ... .. C.M. Life Insurance Company . Ownership .. 2.300 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-2285211 .. | evvvvviviiinn | eeerrrriiiininns | Calgary Railway Holding LLC .........evvvvvvnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee 1.90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeens | e s
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 82-2285211 .. | eeiiiiiiiiinn | eeeeeeiiininiien | e Calgary Railway Holding LLC ..........eevvennnnee LDE] s NIA....... C.M. Life Insurance Company ................... OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | 210,000 L. [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 82-3307907 .. [ .eeerereenin [ e | e Cornbrook PRS Holdings LLC .....eeeveveeeineennne LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeieeeieeeeeeeee e eeeeeeeeeeeeees | s s 95-4207717 .. Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... Company ... . Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeieeeieeeeeeeee e eeeeeeeeeeeeees | s s 954207717 .| eeveeeeeeeeenn | eeeeeeninenninnn | e Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
. 0000 ... 95-4207717 .. LCA] e NIA....... Company ... Ounership .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE] s NIA....... Company Ownership 290,000 ....[MMLIC oo [ eeeeeeeeeeeee | e e
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE ] NIA....... C.M. Life Insurance Company . Ownership 25,900 L [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Barings LLC . Management..........oeeeeeeeeemmmmmmmmmmeendhonnnnn e [MMLIC oo | e
Massachusetts Mutual Life Insurance
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... COMPANY e Ownership.....
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... Barings LLC . Management...
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . B1-1793735 .. | errieiiiiiinn | evvrreriieiniien | e Cornerstone Permanent Mortgage Fund IV ....... LMALL NIA....... COMPANY e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 20-0348173 .| eoviiiiiis [ e | CREA/PPC Venture LLC ......ccevvvvieiiiiiiiiene LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens 228500 L. MULIC oo [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-2783393 .. | ieeeiiiiiiinn | ererreririinines | e Danville Riverwalk Venture, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeieiieieeee e 94,400 L MMLIC oo | e | e s
Massachusetts Mutual Life Insurance
L0000 ..f e | e 04-1590850 .. [ ..oooovvviie [ i | i DPI Acres Capital SPVLLC ...ccovevviveriinnnnnns JDEL NIA....... COMPANY .veviuviiiiriiiiiis e OWNErship....ccueeeireiiiiisiiiieiieas .100.000 ... [MMLIC
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1 2 3 4 13 14 15 16
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Exchange Domi- ship Management, ship Filing
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Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. | wevvvvvrrrenne | ervmemmmmnnninnn | e Euro Real Estate Holdings LLC ................... LDE] s NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeee e 50,000 ....[MMLIC oo e | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 20-3347091 .. Fan Pier Development LLC ... LDE] e NIA....... Company Ounership ..65.000 ....|MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 20-3347091 .. Fan Pier Development LLC ... LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 5.900 .... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. GIA EU Holdings LLC LDE] NIA....... Company ... Ounership .100.000 ... |MMLIC ..
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-5360103 .. | .eevvvvvvrrine | eevrrrririininen | e Landmark Manchester Holdings LLC ............... LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrenn | wrvrrrrnrenninne | e, MM Brookhaven Member LLC ........ccovvvvvivenennnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e OWNNErship..ccceeeeeeieiiieeeeeeeeeeeeeee e 95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... Company Ownership ..82.720 ....|MMLIC ..
0000 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] s NIA....... Massachusetts Mutual Ascend . Ownership ..12.300 ....|MMLIC ..
Massachusetts Mutual Life Insurance
0000 ..| 04-1590850 .. MV D1 Station Member LLC .. .| Company ... Ounership.. ..47.000 ....|MMLIC
. 0000 . 04-1590850 .. MM MD1 Station Member LLC C.M. Life Insurance Company . Ownership .. 3.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. MV MD2 Station Member LLC .......cceevvvviennnenn. DB NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .47.000 ....|MMLIC
0000 .| cereeeree e [ e e 04-1590850 .. MV D2 Station Member LLC ......cccvvvrvuveenennnn. DB NIA....... C.M. Life Insurance Company ................... OWNEISNIP..eeeeeeerree e .3.100 .... |MMLIC
Massachusetts Mutual Life Insurance
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 04-1590850 .. MM East South Crossing Member LLC .............. CDE] s NIA....... COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
0000 ..| 04-1590850 .. MM Horizon Savannah Member LLC . . | Company .... Ownership.. ..95.000 ....|MMLIC
. 0000 . ..| 04-1590850 .. MM Horizon Savannah Member LLC .... ] .|C.M. Life Insurance Company . . [Ownership.. .. 3.700 .... |MMLIC
0000 04-1590850 .. MM National Self-Storage Program Member LLC C.M. Life Insurance Company .... Ownership ..98.000 ....|MMLIC ..
. 0000 . 04-1590850 .. MM 1400 E 4th Street Member LLC ................ C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee ..96.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. MassMutual Ventures US IV GP LDE ] NIA....... Company Ownership 2.99.000 ....[MMLC ..oveee e | eeeeeeveerees | e s
0000 04-1590850 .. MassMutual Ventures US IV GP LDE] s NIA....... Massachusetts Mutual Ascend . Ownership 1000 ... [MMLC e | eeeeeeeereeee | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveenene [ ererriieiiis | e MassMutual Venture US IV LP .....covveernnenne DB NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .99.000 ... MULC o [ eeeeireeen | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevevrrvrrenen | ervmemmmnnnninnn | e MW Climate Technology Fund GP .................. CDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e .99.000 ....[MMLC ..o | eeeeeeeeneees | e s
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MW Climate Technology Fund GP .................. CDE] s NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeieeieeeeeie e 21,000 L.l [MMLC Lo | eeeeeeveenees | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MM Subline Borrower LLC .....cceeeveeeenenennnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ... [MMLC ..oonne | eeeeeevrnrees | e e
Massachusetts Mutual Life Insurance
. 0000 ... 80-0948028 .. One Harbor Shore LLC .. COMPANY e e e e e e e e e e e e e e Ownership ..94.990 ....|MMLIC ..
. 0000 ... 80-0948028 .. One Harbor Shore LLC ... C.M. Life Insurance Company . Ownership .. 6.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevevrrvrrenen | ervmemmmnnnninnn | e PACO France Logistics LLC ..........euvuuuennnnnee LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Salomon Brothers Commercial Mortgage Trust
20000 .. e [ e | e | e [ | 2001MM <o LDE] e NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. .eeereeeeieeiie e e e MULIC e | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 .o e | e 81-5273574 .| eveeeeeeeee | e | e Three PW Office Holding LLC ......ccveeruneennne LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e 295100 L. [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] ceeeeeeeeeeiieeeieeee e eeeeeeeeeeeeees | e s 82-3250684 .. Unna, Dortmund Holding LLC LDE] s NIA....... Company .... Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... Company Ownership 295,440 L {MMLIC e e | e s
L0000 L] eeeeeiiiiiieeeeeeeeeeeeeeeeeeeeeeeeieiieies | veeeiees e 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership L4800 L [MMLIC e e | e e
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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 | e | e e 51-0529328 .| eevrerienne 0000927972 .. [0Q .eeeveeneeeneienieriienee MassMutual Premier Main Street Fund ........... MAL s NIA....... COMPANY v eveeeeeee e eee e e e eeee s OUNETSNIP.cvveeereeeeeeieeseee e 88700 L. [MMLIC .o [ e e e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
20000 .| e | e e 26-3229251 .| ceeeeeeienne 0000927972 .. [0Q .eeeveemeeeneieeeriieee FUNG e LA NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP. et seee e 226,930 Lo [MMLIC e [ e
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512593 .. | .....cceeeee 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Select Fundamental Growth Fund ... |..MA.....|...... NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 23,820 L [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| e | e e 42-1710935 .| oeeveeeenne 0000916053 .. [0Q ...eeveemeeemereneerieennnes MassMutual Select Mid-Cap Value Fund ......... MAL s NIA....... COMPANY e siee et e e e eeee s OUNETSNIP.cvveeereeeeeeiee e 22301080 Lo [MMLIC e [ ] e e
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
20000 | e | e e 02-0769954 .. | eevreeenne 0000916053 .. [0Q ...eeveemeeemeeeneenieennes FUNG s LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3584140 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 218,000 L. [MULIC oo [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e e 82-3347422 .| e 0000916053 .. [0Q ...eeveemeeemeeeeenieenne 2005 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s [ T RS 25,300 oo [MMLIC e [ e | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3355639 .. | .eeroeerienne 0000916053 .. [0Q ...eeveemeeemeeeneerieenne 2010 Fund LA NIA....... COMPANY e siee et e eneeenee e INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3382389 .. 0000916053 .. [0Q ...eeveemeeemeeeneerieeees 2015 Fund LA NIA....... Company INFIUBNCE. 1ot 120,000 .o [MMLIC e
MassMutual Massachusetts Mutua
20000 .| e | e e 82-3396442 .| cereeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieenees 2020 Fund LA NIA....... COMPANY veeeeeeee e eee et eeeenee e INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3417420 .| eereenenne 0000916053 .. [0Q ...eeveemeeemeeeneerieeees 2025 Fund LA NIA....... COMPANY v eveeeeeee e eee e e e eeee s INFIUBNCE. et 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3430358 .. | eereerienne 0000916053 .. [0Q ...eeveemeeemeeeneerieenees 2030 Fund LA NIA....... COMPANY veeeeeeee e eee et eeeenee e INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3439837 .| eereeienne 0000916053 .. [0Q ...eeveemeeemeeeneerieeees 2035 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. et 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3451779 .| evereeienne 0000916053 .. [0Q ...eeveemeeemeeeneerieene 2040 Fund LA NIA....... COMPANY veeeeeeee e eee et eeeenee e INFIUBNCE. et 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3472295 .| eereeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieene 2045 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3481715 .| eereeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieene 2050 Fund LA NIA....... COMPANY v eveeeeeee e eee e e e eeee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3502011 .| eereeeienne 0000916053 .. [0Q ...eeveemeeemereneerieennnes 2055 Fund LA NIA....... COMPANY e siee et e e e eeee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3525148 .| eveeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieenne 2060 Fund LA NIA....... COMPANY e siee et e e e eeee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3533944 .| eroieienne 0000916053 .. [0Q ...eeveemeeemeeeneerieenne Balanced FUNA .....c.ooovereeeienieneeseeieeeen LA NIA....... COMPANY veveeeeeee e seee e eeeenee e INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
Massachusetts Mutual Life Insurance
. 0000 ... L[46-4257056 .. | eeeviiiinn | e ML Series International Equity Fund ......... L1V NIA....... Company INFIUBNCE. cenveeneeeneeeieeee e 100000 ... [MMLIC e
Massachusetts Mutua
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 47-3529636 .. | .eeeeeeerreinn | eeeeeemeeenninnn | e ML Series Il Dynamic Bond Fund ................ LMALL NIA....... COMPANY e Influence......oooeeee 00,000 ... [MMLIC e | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... L[47-3544629 .| oo | e ML Series Il Equity Rotation Fund .... LA NIA....... Company Ownership.. 1.95.900 ... [MMLIC oo
Massachusetts Mutua
20000 .| e | e e 27-1933389 .| eeeeienne 0000916053 .. [0Q ...eeveemeeemeeeneerieenees MassMutual RetireSMART 2035 Fund ............... MAL s NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 8700 e [MMLIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 27-1932769 .| eerreenne 0000916053 .. [0Q ...eeveemeeemeeeneerieenees MassMutual RetireSMART 2045 Fund ............... MAL s NIA....... COMPANY v eveeeeeee e eee e e e eeee s OUNETSNIP.ceveeeeeeeeeeeee e 8600 Lo [MMLIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 46-3289207 .| eereeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieenees MassMutual RetireSMART 2055 Fund ............... MAL s NIA....... COMPANY e eee e eeeie et e enee e OUNETSNIP.ceveeeeeeeeeeeee e 228,400 L [MMLIC e [ e e
Massachusetts Mutual Life Insurance
20000 | e | e 47-5326235 .| iiiiienne 0000916053 .. [0Q ..eerveeiiaiiiiiaiaene MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY evveieeesiiesieesieesieeiesnesnne e e OWNErShiP.eeuveeireiiisiiesiee e 42,700 L MMLIC e [ ] e
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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618155 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY ...t e e Influence......ooocuiiiiiiiiiiiis 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee MassMutual 80/20 Allocation Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2 45.200 L [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 03-0532464 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual RetireSMART In Retirement Fund ... |..MA.....|...... NIA....... COMPANY ...eeeiieee e Ownership.......ooecueeeeeriiiieeeeel 2.100 Lo [MMLIC e e s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618262 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual 40/60 Allocation Fund ............... AL NIA....... COMPANY .. Influence......coocueiiiiiiiiiiis 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeee MassMutual 60/40 Allocation Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618046 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 272,200 L MVLIC Lo [
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3212054 .. | ......cc.ee 0000916053 .. J0Q ..oooueiiiieeeeiiieeee MassMutual Balanced Fund ..............ccceeeeees LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3556992 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3277549 .. 0000916053 .. J0Q ..oooeiiiiieeeeiiieeene MassMutual Core Bond Fund ..............ccccccee LMAL) NIA....... Company Ownership.. .100.000 ... [MULIC ..oooiiiiiie e
Massachusetts Mutua
20000 L. s | e 04-3539084 .. | .............. 0000916053 .. J0Q ..eooeiiiiieeeeiiiieeeee MassMutual Disciplined Growth Fund ............ AL NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3539083 .. | .............. 0000916053 .. |0Q ..oooeeiiiieeeeiiieeeee MassMutual Disciplined Value Fund .............. LMAL) NIA....... COMPANY ..eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC .oooiiee e [ e s
Massachusetts Mutual Life Insurance
20000 L. s | e 01-0821120 .. | ..oooernnenee 0000916053 .. |0Q ..oooeiiiiieeeeiiiieeee MassMutual Diversified Value Fund .............. LMAL) NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512590 .. | ...ooooennen 0000916053 .. |0Q ..oooeeiiiieeeeiiieeeee MassMutual Equity Opportunities Fund ......... AL NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiie e 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512589 .. | ........c.... 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee MassMutual Growth Opportunities Fund ......... MA.....] e NIA....... COMPANY .. OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 .| s e e 03-0532475 .. | .eeeeerrnnnn 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee FUND e LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512596 .. | .............. 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee MassMutual Mid Cap Growth Fund .................. LMAL) NIA....... COMPANY ..eeeiieee e OWNership.....ccoeiuiiiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3464165 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Premier Diversified Bond Fund .... MA.....] e NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
. 0000 ... ..| 92-1441036 .. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee L MAL NIA....... Company Ownership.. .100.000 ... [MULIC ..cooeiiiiiee e
Massachusetts Mutua
20000 .| s e e 45-1618222 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Select 80/20 Allocation Fund ..... LMAL) NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3584138 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Select Fundamental Value Fund .... |..MA.....]...... NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3557000 .. | ...ocoornnneen 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Select Overseas Fund ................ LMAL) NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 L. s | e 92-1427882 .. | ..oooeennen 0000916053 .. |0Q ..oooeiieiieeeiiiieeee 2065 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiieeeeee 298,100 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3464205 .. | .............. 0000916053 .. |0Q ..oooueiiiieeeeiiiieeene MassMutual Small Cap Growth Equity Fund ..... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3424705 .. | ..oooernnnen 0000916053 .. J0Q ..eooeiiiiieeeeiiiieeeee MassMutual Small Cap Opportunities Fund ..... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 02-0769954 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeee MassMutual Small Cap Value Equity Fund ...... CMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiieeee e [ e s
Massachusetts Mutual Life Insurance
20000 .| s e e 26-0099965 .. | .............. 0000916053 .. |0Q ..oooeiiiiieeeeiiieeee MassMutual Strategic Bond Fund .................. CMAL) NIA....... COMPANY ..o OWNership.....cceiiiiiieie e 2100000 ... [MULIC .oooiiieee e [ e s
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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

Asterisk

Explanation

Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC

.| Debt investors own .5% and includes only Great Lakes 11, L.P. .ocooiriiiiiiiiiiiiies

Debt investors own .2% and includes only Great Lakes |11, L.P. ...cccecennine




STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..o NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

YES

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............cccciiiiiiiii e YES

Explanation:

Not Required.

This line of business is not written by the company.
Not Required.

Not Required.

Not Required.

Not Required.

Not Required.

Bar Code:

9 3 4 3 2 2 0 2 3 4 9§ 0 0

9 3 4 3 2 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

9 3 4 3 2 2 0 2 3 4 4 5 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 3 4 3 2 2 0 2 3 4 4 1 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

9 3 4 3 2 2 0 2 3 4 4 8 02
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

9 3 4 3 2 2 0 2 3 4 4 9 0 0 0 0 2

9 3 4 3 2 2 0 2 38 7 0 0 0 0 0 0 2

o
—

0 2
0 2
0 2
0 2
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OVERFLOW PAGE FOR WRITE-INS
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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company
SCHEDULE A - VERIFICATION
Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquISItion g .........geem.......... ommuue ... o .. e e [
3. Current year change in encumbrances .............. JNEE ... . ... AP SO .. B ... B e [ o
4. Total gain (loss) on disposals ........cccccevceeveeeee.. [ NENERA. - B - ... N DR B DOy -+ |+veeeeveeneeenneneeneennnnieen [
5. Deduct amounts received on disposals ........... | NG R . B ... B . B - R B s [ o
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... ... A ... B U ... B ..o [ o
7. Deduct current year’s other than temporary impailiiient reCOlllized .. NG ......... ... N ... [OSRIIIIIIIIIN ... |-.occoeeeeeeeieeie s oo
8.  Deduct CUITENt YEAI'S AEPIECIALION .......ci.iiiiiiieiei ettt ettt et e et e e st e e st e s e e beeee e s e emseeneeeaeeaseenseenseeseeseanneansens [ssesssensseiseeiteeteesesnseennes [oreenteennensse e e e e s
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccciiiiiiiiiiiiiiieeieeiesee e ieesieeies [oreseenie e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........iiuiiiiiee et e e e e e st e e st e ea e e es e e sae e s e e seenbeenseanseeneeeneeeneenseenseenne [seoeiseeiseeiseaseete et e essennees [oreesseessenseenseenaeeaeeaeeaseas
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovvirerireuerereeninenisiseieeeeenes oo 918,155,704 |........... 1,047,493,763
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e et e et e et et e et e et e et e et e et e et eee e et eeeeeneereeeeneereene feeeree e 4,495 503 |..cccoees 35,842,551
2.2 Additional investment Made after CQUISITION ...............cceveueuiiieeeee i etetcece e s e sttt sesesesesses e st eseeesesssessaesesesessnessnssnns |oeseeseeesesenenens 2,000,343 [ 3,589,097
3. Capitalized deferred INtErest NG OO .............ccccvoiiviiieieeeeeeeeet e ees et e e et e ettt es e s s et st eaeae s et eesss s et ssssssesesesesnenesesnsnsasesens [oereessseeseseseaenens 273,544 | 590,588
4. ACCTUAI OF QISCOUNT ..ottt ettt s s s s s et s e s s s et s s e s e s et e s as e s et et et s s ses et s s ssnsesesesssnsnsesess [eessssceceseseensacaas 99,349 | 294,510
5. Unrealized valuation increase (decrease) ..
6. Total gain (I0SS) ON GISPOSAIS ......c.covuiuieiueieieieiieieieteieieesese st sses st se st ss s ssse st s s s s ses et s s s snsesesessssssssesese s sassssesesesnsnns [oeeesnicacasees (4,322,852)|.ccercicieiiens (280,595)
7.  Deduct amounts reCeiVed ON AISPOSAIS ...........cccoviveueveueeeeeeeeeeeeeeteeee e eee e te et e e e ee s seseseesase s sssssesessesanssessessssseasanannanns |oeeeeeeeeneaenens 63,069,065 |................ 160,457,636
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........cvvrieieieieieiiiieieieieeeee s oo 1,107,955 | 1,769,978
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest 4,812,032 |....ooovneee (7,146,596)
10. Deduct current year’s other than temporary impairment reCoOgNIZEA .............cccuiiiiiiiiiiiiii s [ o
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [-ceeeececueene 861,336,603 |................ 918,155,704
12, TOtal VAIUBHON BIIOWANCE ......vueuieieiiieiaieeie ittt s ettt ettt ettt s b ettt h bt e sttt b et et et s saeseaas [rensemnnananannana (680,597 [..eeeeeeeeeeeeee
13. Subtotal (Line 11 plus Line 12) . 860,656,006 |................ 918,155,704
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 860,656,006 918,155,704
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiiiieieteeeeeeeeee ettt se s s sesssnnas [eeeeeeeeeeieiene 171,779,043 ... 179,001,348
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.cveieeeeeiceceiceietet ettt ettt ettt seses s s s s s seseseseassssesssesesans |eeesesenenennteseeseeeeaeieennens |oeressesseseeeeiens 2,512,497
2.2 Additional investment made after CQUISITION ................c.cueueuiuiiiieieeieiet ettt st et es e s s s st sesessn s snsnans |oeeeseeeeeseaeaens 5,837,749 | 36,450,706
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation iNCrEASe (AECTEASE) .............cvcveuevrveriieeeeeieteseseseseesesssssasesesesesssesssssesesesesessssesssssesesesesesssesssssssssesesessnsssns [oereeneneneneneenenes 208, 414 |oiiiiiiiiiiin 12,648,422
6. Total gain (loss) on disposals ............. 196 [ 1,727,050
7.  Deduct amounts reCceived ON AISPOSAS ...........cccovoveveveueueeeeiiieieteteteaeeee ettt e s st eseseses s sss s s sesesesssssssssssesesesessasannans |oeeeeseneeeaeiens 28,787,264 |.....ccvvenee 60,341,816
8. Deduct amortization of premium and dEPrECIALION .............cccccviviviieuereiiieee ettt ettt s sttt ess s s s es st sesesnsnns |oeeeseseeeeeeeaeaeeeaes 4,237 oo 13,603
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............ccueueurueeieieviiiieteeesceieee sttt es et es s enenens|eeeeeeeeeeeaeieeenes 195,922 | (137,646)
10. Deduct current year's other than temporary impairment rECOGNIZEA ..........cccocvoviviueueuiuiieeeeeeeieieteseese et e s esees [eeeeeeeeieeeereee e [ 67,915
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) .........cocoerrurrerereeeceeeeereeeeeeeeeeesesenenes [eeeeeereeeeenns 149,698,443 |............... 171,779,043
12.  Deduct total NONAAMItEA GMOUNES ...........c.cueuiuieieieiieiet ettt et eae sttt s st et esesessas s s s e s et esessssssss s sesesesesnanananas [eeeeeenneeeeaeieaenaes 317,343 | 317,046
13.  Statement value at end of current period (Line 11 minus Line 12) 149,381,099 171,461,997
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEAr ...........ccceeeiiririeieieieieeeesesieieieeeee s [eoeeeeens 4,020,617,947 |............ 4,292,924 ,951
2. Cost of bonds and stocks acquired ..127,158,378 |............... 564,719,907
3. ACCTUAL OFf QISCOUNT ... et e e e ee e e e e e e eee e e eaeeaseneeseessessesssssesnsnsssnsanenssnnsnssnnssnsnnas [eeneeneennennnneeneens: D, 102 feriiiiiiiiis 2,862,753
4. Unrealized valuation iNCrease (AECIEASE) ............cceeuririiiuereieiiesiseseseisssssssesessssssssssesessssssssssesesessssssssesessssssssssssesssssssssssesssssns |eoeseneeeceeennens 1,299,941 [l (24,552,002)
5. Total gain (I0SS) ON QISPOSAIS ........cueuiiiirieieieieeeieeeirie ettt ss st seseseseessssssssesesesenenesssssesesesessnsnsnsssnssesenens [oeeeenenennneneeeees 110,817 [ 1,556,634
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviueuiiiieieieeeeeeee e ee et e s ssesesesesessasananans [oeeseessnseeeas 437,440,847 |................ 762,000,132
7. Deduct amortization OF PrEMIUM ...........c.ciiiiuiiiitieitee ettt ettt et et ae st se st ese e e e b e e et e s et e s ebeseabessssesssaesesseseesabesabensasensssessans [oeesesteseseeseaeaneaes 385,013 | 2,382,850
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........ccoviuiueuririniieeeeriiienieesiesesesesesiesessesesssiesessesesssssesans foesesessnesnaees 15,370,491 |...coccve (50,717,451)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........coovririririiueueriiieerisiseeiereree s sesesenes [ooeeeeeeeeeaeieneas 388,828 |....cccevvev 3,417,971
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................... (307,459)|...cocvcveee 1,624,108
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccccecvrriririrrerereeeeresesieeneeeenes feeene 3, 132,727,189 | 4,020,617,947
12.  Deduct total nonadmitted @MOUNLS ..o aes [reeee e e ettt [t e
13. Statement value at end of current period (Line 11 minus Line 12) 3,732,727,189 4,020,617,947

SI101




AV

STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 1,810,152,725 |................ 906,205,715 |.....ccooveeenee. 934,500,422 |................ (12,060,574)(............ 1,810,152,725 |........... 1,769,797,444 | [ 1,842,464,753
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 1,533,185,99 |............ 3,807,579,434 |........... 3,663,791,568 |.............. (212,619,009)............ 1,533,185,99 |............ 1,464,354,853 |...ocovvriiiircccene [ 1,553,618,593
3. INAIC 3 (8) coeeteieieiiieieie ettt ettt sttt ettt s ettt b b bRttt s et b bR r ettt st betesese et et esesesesenenens [ereneneinnna 269,482,000 |......c..coe...... 37,167,451 | 7,876,266 |................. (7,316,796)|............... 269,482,000 |................ 291,456,388 |......coeeeeeereeccerrnnen [ 289,941,958
4. INAIC 4 () oottt etttk b bt b bk £tk ekt bt b et bt h st et b e ettt et bttt eaens [ e 46,818,052 |.....ccccevcrrinnee 236,285 |...cooviiicinne 3,203,380 |...ccevnnene (1,803,795) ..o 46,818,052 |.......ccevueee 42,047 1162 ..o [ 37,308,741
5. NAIC B () ittt ettt b et be s [rr e 35,616,087 |........ccooveveneee 148,240 |......cooceneee 2,808,158 |....cceeeienne 1,979,805 |..oeveenee 35,616,087 |...ccvennee. 34,935,974 | e 39,932,419
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 10,662,064 280,476 6,066,930 5,335,946 10,662,064 10,211,556 16,040,607
7. Total Bonds 3,705,916,924 4,751,617,600 4,618,246,724 (226,484,424) 3,705,916,924 3,612,803,376 3,779,307,071
PREFERRED STOCK
8. INAIC 1 bbb bt b et b et b et saebe s [rrese e 557,848 | ..o o [ [ 557,848 |..coooiicene 557,848 | ..o e 557,848
INAIC 2 .ttt b et bttt e ket b et b et b bt bbbt ettt et ekttt et b et et n et nene [sree s 4,223,835 ..o |t [ (156,250)|......cccevrnnee 4,223,835 |.....cccvernne 4,067,585 | [ 4,240,235
TO. NAIC Bttt h bbb bbbt bt bbbt sa bbb e b [shes et 55 T O OO TV FSTTR T RTT F65: N L TR AU 2,000,758
TA. NAIC 4 oottt ettt ettt ettt s e s ae s Re et R et R et R et he st s eneeseRe et eseesese et ese st esenseseneeseneeseneenes [sereetere et ettt e sies[ersten ettt ereens [ereet e [t e [ [t [oere e
T2, INAIC B ettt bbbttt ettt en b [seener et 82,546 ... o [ [ 82,546 | 82,546 | e 82,546
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 117,555 137,003 117,555 254,558 26,898
14, Total Preferred StOCK ..o 4,982,542 (19,247) 4,982,542 4,963,295 6,908,285
15. Total Bonds and Preferred Stock 3,710,899, 466 4,751,617,600 4,618,246,724 (226,503,671) 3,710,899, 466 3,617,766,671 3,786,215,356

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1 §

16,971,171 ; NAIC2 $

152,321,718 ; NAIC3 $

.............. 134,780 NAIC4 $

................................... S NAIC5 $ oo NAIC 6 $ .




STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 38,770,347 XXX 38,770,347 235
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvcvcveveveeieeeceiieieieteteteeeaeeee et s st ea s s sesesesesesnas [ereseneseeseneeseenenens 97,704 |................ 41,372,786
2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 47,512,598 | 6,152,999
3. ACCTUAN OF GISCOUNL ...veeeiacetcteteee e ceeeee et eaeseeeeee e eseseseeeee e eseseseeee e s eseseeeeee e e seseeeeee a2 e aeseseeee e e seseeee e s s s snsesesesssnsnsesesesasnnsnsens [orsssnscacicereanna 208,566 |......coeveeernranne 31,576
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.ccuiiiieieieteeeeceeeie oot eteeesese et et seae s s s st es et et esessssas s sesesesessasssasssesesesesessssssasseseseseseas |resasssesesessseneeensnsennsenns [oeseseseneenenenenaneas 31,299
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 9,048,521 | 47,490,957
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt ae e he e e bt e she e bt e beeabeea bt eaeesaeesheesbeesbee bt enbeenbeennesnnesnees [omessseesnsinesinesiaessaesaeans [oaessesaeseesessaessae e enes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceeriiererererereeeeeeeeieieeeeesens [ereeeeeeeeeeennens 38,770,347 oo 97,704
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 38,770,347 97,704
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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuerereiriisisetetesssssesesesssssessssesesassssssesesessssssssssesesassssssssesasassnsns sesssesesssssnes 242,380,495

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.cueviiiuiueieieiiieieieteieieese ettt ettt s st et s s s s ses et st s e ses et s s ssssesesessssssssesessssssnsssesesasne ebebessstsseesana 6,075,229

Unrealized Valuation INCIEASE/(AECTEASE) ................c.vueueeeieeeeeeeeeeeeeseseeseses s saesesaeses s s s e s s s s s e s s s s s s st s s s s s s e s s e s as s s st s e s s e s s e s s e s e sessesansnsenans | oatiesissesnseas (33,409,779)
SSAP NO. 108 AUJUSEMENES ......eitiitiiteiti ittt bbbt bbb b bbb AR £ E £ E €4 b e E £ E £ A E £ £ E e E e A E e b e e E e H £ b e 4 E e e E e e b e b e e bt e bbbt bbbt bt nne e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiieieitetiiit it teetete ettt s sttt s ettt e st sesesebe b s st s s s e b e s s se e se bbb s esses e b e bbb es e s b et s s sees b et s essn et ebebesans eattssietesssnenes 1,707,552

Considerations received/(Paid) ON tEIMINALONS ............cccuiviiueieieieiietetetet e sesetetssssse s et et s s ssesese s sssssses et ssssssesese s ss s sesesesesssssasaesesesssssesesesesnanans | ebesessstsseetana 5,023,881

440 17251 o PP PP PP PTTOE

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (Lines 14+2+3+4+5-8+7+8+9) .........cocvuruiueiieiiieieieieisieieseseissssse ettt ssssesesessssanaes ststeesesasnsnes 211,729,616
Deduct NONAAMIIEA @SSELS ..........iiiiiiii bbb b e b s b e b e e b e e E e s b e e E e e h e e E e e E e e R e e E e e R e R e R e R e R R R e R e e R ae s AReeEeeEeaEeeeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.iiuiueuiiiiiiiieietiiee ettt ettt ettt s et be b s ss st bbb s sssnsebebesessnns sbesesasnseseees 211,729,616

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvoccueueueeeeeeeceeeesesesessassesesesesssssesesesessssssssssasssssssssesasssssssssesassanas <eesassssssesesasns 1,342,544
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiii s e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeieriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiiiieiiie ittt ettt sie s e sieeie s se s e e s b e e e seabeeaesssesssessaessressbeesreeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieieeies coerererereeneneen 1,902,535

3.14 Section 1, Column 18, prior year 1,342,544 ..o 559,992 .. 559,992

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........cccceeiiiiiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ecuiiiiiieiiie ittt ettt see s e sseesseesre s e e e s b s b s e e e faabessesssesssessaessressbeeareeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies covrerererieneneeas 1,902,535
3.24 Section 1, Column 19, Prior YEAr PIUS ............c.cuevereuiieeeeieieiereieineeenes ereeeresesseseneees 1,342,544
3.25 SSAP NO. 108 QQJUSIMENLS ........cvvivieieieieieeietetcteeceee ettt bt eaess s s esess tseeaeseseeseseses e et aeaesaeaete seeteseseneneasaenees 559,992 .. 559,992
10 o) o) =TI (g Lo i o g U TS I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccocueueueuieieeeeeieieiereseees e 1,497,031
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ..ottt ssesesesesene eresesseseseseneeea 154,487
4.23 SSAP NO. 108 AQJUSIMENLS ......c.oevvivierceieieeeeieietetetceee et ese e tebessssses feteseseseaesessssesetes e eneanaess  eatsessssesesesennnas 154,487
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ..ottt e s eesae s e e s s s asaeseses s ssssseses s s ssssseses s ssssnseseses s ssssssses s s sssnseses s asassnseses s s ssansesssasssanansn Sansesesesesasnsas 1,342,544

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiitiiitiete ettt ettt ettt et e sa et saeesh e e sheeehe ekt e beea bt ea bt eaeeea et eheeeheeebeeabeebeen Seemeeeasesaeseaesaesaeasaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINALIONS iN PHIOT YEAT ............cvovcueeeeeeeecececeeeeteeeeeeeae e eeses e ae st sessasaeseses s s e aeeesesessanasan 2sesesesesasnas (1,902,535)
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ceueueveeecueeeeeeeeeeeeeeeeeeeseseseaesesesesessaesesesesssssesesesesassssssssesasananas <eesassssssesesanas 1,902,535
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e E e e R e oo e e e e e o e SR e £ R e £ R £ £ Ee £ R oo R e e R e e R e e R e e R e e R e e Re e e e e e e e e e s eeseesaeseesee s maemmeesteseneenseeene e e eneenes
Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ........c.ovcurueueieeeeeeeceete e eeeescaeteteseeeescaete e s esesssaesesesesesssassesesessssssesesesessssssesesesesssssansasesananss Sansesesesesasnas 1,902,535
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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Kingsland Ltd-SERIES 18-8A CLASS A

127538AB8 .......... |ABS Bank Loans and Corporate Bonds ... 325,000,000 |... ..20,114,511 |......... (81,705,621) [ 07/14/2023 ..... 07/15/2051 ..... ... 114,511 (... (101,444 ,641)| 42086P-AC-7 . ...20,000,000 ... 19,739,020
Evergreen Basket of Long Fixed Rate

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 5,000,000 |............ 4,972,180 (07/14/2023 ..... 07/15/2051 ..ot feeeeeeeiiiee e o [ 48661W-AA-6 . | KAYNE CLO-SERIES 19-3A CLASS A ... [1 .oceriiiiiiiiiiiieiiiine o 5,000,000 |....evvennns 4,972,180
Evergreen Basket of Long Fixed Rate

127530488 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,000,000 |............ 4,961,255 | 07/14/2023 ..... 07/15/2051 ..ot feeeeeeeiiiee e o [ 872490-AA-8 . | TICP CLO Ltd-TICP 2018-T1A A ...oc. [ 1 oo e 5,000,000 |....evvennns 4,961,255
Evergreen Basket of Long Fixed Rate ROCKFORD TOWER CLO 2018--ROCKT

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,000,000 |............ 4,943,935 |07/14/2023 ..... 07/16/2051 ..oee feeeeeeeiiiie e o [ TT342K-AA-8 . J2018-2A A eevveeeeeciiiieeeeeceeens [ 1 e 5,000,000 |....evvennnn 4,943,935
Evergreen Basket of Long Fixed Rate Steele Creek CLO 2014-1 -SERIES 14-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 3,890,256 |............ 3,850,377 (07/14/2023 ..... 07/16/2051 ..oee feeeeeeeiiiie e o [ 85816U-AC-8 . |TRA CLASS A ..o [T e 3,890,256 |............ 3,850,377
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 5,000,000 |............ 4,969,110 (07/14/2023 ..... 07/16/2051 ..oee feeeeeeeiiiie e o [ 03331J-AA-0 . J2018-10A A1A ..oooviiiiiiiinniiieens [ 1 e 5,000,000 |....evvennnn 4,969,110
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-2 Ltd-WELF 2018~

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 5,000,000 |............ 4,926,905 | 07/14/2023 ..... 07/16/2051 ..oee feeeeeeeiiiie e o [ 949400-AA-3 . J2A A1 i [T e 5,000,000 |....vvvennns 4,926,905
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1V Ltd-SERIES 18-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 4,900,000 |............ 4,857,218 (07/14/2023 ..... 07/16/2051 ..ooe feeeeeeeiiiie e o [ A7181T-AA-9 . [4A CLASS A1 oo [T o 4,900,000 [............ 4,857,218
Evergreen Basket of Long Fixed Rate Ballyrock CDO Ltd-BALLY 2021-17A

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,900,000 |............ 4,819,028 (07/14/2023 ..... 07/15/2051 ..ot feeeeeeeiiiee e o [ 05876L-AA-1 . JATA oo [T e 4,900,000 [............ 4,819,028
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2021-

127530488 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,600,000 |............ 4,508,469 (07/14/2023 ..... 07/15/2051 ..ot feeeeeeeiiiee e o [ B711BL-AA-2 . [1BA A e [T e 4,600,000 |.....oeeennn 4,508,469
Evergreen Basket of Long Fixed Rate ARES CLO Ltd-SERIES 18-28RA CLASS B

127538AB8 .......... |ABS Bank Loans and Corporate Bonds 4,000,000 |............ 3,908,076 | 07/14/2023 ..... 07/15/2051 ..... 040170-AE-5 . |.. . ... 4,000,000 ....3,908,076
Evergreen Basket of Long Fixed Rate Steele Creek Clo 2018-2 -SERIES

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 4,000,000 |............ 3,936,848 (07/14/2023 ..... 07/15/2051 ..... 85816L-AA-6 . [2018-2A CLASS A ..ooovvevriennniinens [ 1 e 4,000,000 |...uvvvennnn 3,936,848
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2020-1-BABSN 2020-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 3,800,000 |............ 3,718,627 |07/14/2023 ..... 07/15/2051 ..... 06762L-AM-0 . [TA AR ..eevveeeeeiiiiiineeeiieeneeeee [T e 3,800,000 |...uvveeennn 3,718,627
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared THL Credit Wind River 20-SERIES 18-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 3,600,000 |............ 3,516,113 (07/14/2023 ..... 07/15/2051 ..... U N 88434H-AE-3 . J2A CLASS A2 ..evvvvieieiiiiiieneeee [ 1 e 3,600,000 |....evvennns 3,516,113
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Goldentree Loan Oppor tun-SERIES

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 3,400,000 |............ 3,353,893 | 07/14/2023 ..... 07/15/2051 ..... 38137P-AU-4 . J2015-10A CLASS BR ......oovvvvnneennes [T oo e 3,400,000 [............ 3,353,893
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2017-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 3,400,000 |............ 3,336,206 (07/14/2023 ..... 07/15/2051 ..... 08179C-A0-4 . |11A A2R FLOATING ....oovuvvveenneeinns [ 1o o 3,400,000 [............ 3,336,206
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2017-

127530488 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 3,400,000 |............ 3,340,361 (07/14/2023 ..... 07/15/2051 ..... 64130H-AN-1 . J24A BR FLOATING .....ccvvvveeevviinnns [ 1o e 3,400,000 [............ 3,340,361
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,400,000 |............ 3,307,799 (07/14/2023 ..... 07/15/2051 ..... 88434H-AG-8 . J2018-2A B ..eeveeiiiiiiiiiieeeeeen [T e 3,400,000 [............ 3,307,799
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-2 Ltd-CANYC 2020-2A

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,200,000 |............ 3,148,579 (07/14/2023 ..... 07/15/2051 ..... 13B76N-AL=7 . [AR weeeeeeiiiiiieeeeeieeeeeeeeieeeeee [ T e 3,200,000 [............ 3,148,579
Evergreen Basket of Long Fixed Rate Buttermilk Park CLO Ltd-BMILK 2018-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 3,100,000 |............ 3,031,099 (07/14/2023 ..... 07/15/2051 ..... 124166-AE-9 . [TA BT oo [ T e 3,100,000 |...evvveenns 3,031,099
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

12753BAB8 .......... |ABS Bank Loans and Corporate Bonds 2,900,000 |............ 2,732,728 | 07/14/2023 ..... 07/15/2051 ..... 06760W-AE-6 . |IA A2 ... . ... 2,900,000 ... 2,732,728
Evergreen Basket of Long Fixed Rate Voya CLO

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,686,022 |............ 2,770,003 (07/14/2023 ..... 07/15/2051 ..... RITN-AST o e [T e 2,686,022 |............ 2,770,093
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1V Ltd-SERIES 18-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 2,800,000 |............ 2,750,482 (07/14/2023 ..... 07/15/2051 ..... A7181T-AC-5 . [4A CLASS A2 ..o [T e 2,800,000 |...uvveennnn 2,750,482
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-2 Ltd-WELF 2018~

127538AB8 .......... |ABS Bank Loans and Corporate Bonds 2,700,000 |............ 2,599,781 | 07/14/2023 ..... 07/15/2051 ..... 94949J-AC-9 .. J2A A2 ... ....2,700,000 .... 2,599,781
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 2,700,000 |............ 2,652,907 (07/14/2023 ..... 07/15/2051 ..... 03331J-Ad-1 . J2018-10A B ...ovveeieiiiiiieiecciens [T e 2,700,000 |...evveennnn 2,652,907
Evergreen Basket of Long Fixed Rate OHA Credit Funding 1 LTD-SERIES 18-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiinniinnnin fooniinniniiiiiiiieeens foeeiiiinns 2,600,000 |............ 2,560,074 (07/14/2023 ..... 07/15/2051 ..... B7118W-AE-0 . [1A CLASS A2 ..o [T e 2,600,000 |....ovvennnn 2,560,074
Evergreen Basket of Long Fixed Rate HPS Loan Management 13-2-HLM 13A-18

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 2,600,000 |............ 2,538,684 (07/14/2023 ..... 07/15/2051 ..... A0437L-AG-7 . B eeeeeeeeiiiirieeeeeeireeeeeeeieeees [T 2,600,000 |....eveennnn 2,538,684
Evergreen Basket of Long Fixed Rate Elmwood CLO IV Ltd-ELMI4 2020-1A A

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniiiiiies |ovviiinnniiiiiiiiiiinens foieiiinns 2,500,000 |............ 2,484,025 | 07/14/2023 ... 07/15/2051 ..... 290026-AB-7 . |.oieeiuieieeeiiiiiiiiieeeeeiiiiieeeeeeiieees [T o 2,500,000 |............ 2,484,025
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Middle Market CL-BMM 2021-

. [ABS Bank Loans and Corporate Bonds 2,500,000 |............ 2,389,725 | 07/14/2023 ..... 07/15/2061 ..... 06760W-AG-1 . [IA B .. ....2,500,000 ....2,389,725
Evergreen Basket of Long Fixed Rate BABSON CLO LTD-SERIES 17-1A CLASS
ABS Bank Loans and Corporate Bonds |1 ............oooeeiiiiiiiiiin [ o, 2,500,000 |............ 2,476,943 |07/14/2023 ..... 07/15/2061 ..... 06760B-AE-2 . [B1 ...vvunnnnnnnin [T [ 2,500,000 |............ 2,476,943
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 7 -ANCHC
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ e, 2,800,000 |............ 2,735,499 |07/14/2023 ..... 07/15/2061 ..... 03328T-BC-8 . [2015-7A BR2 FLOATING ......evvvvvvnnnn [T oo [ 2,800,000 [...vvvvnnns 2,735,499
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2020-
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ e, 2,300,000 |............ 2,259,228 |07/14/2023 ..... 07/15/2061 ..... 67113G-AG-2 . [PA B .evvveiiiiiiiiiiiiiieiiiveeeeeeeeeeens [T [ 2,300,000 |............ 2,269,228
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP
ABS Bank Loans and Corporate Bonds |1 ...........ccoeeeiiiiiiiiiin [ o, 2,300,000 |............ 2,246,311 [ 07/14/2023 ..... 07/15/2061 ..... 381760-AJ-8 . [2015-26A AR ......oooeiiiii [T [ 2,300,000 |............ 2,246,311
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES
ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiiiiiiiiin [ o, 2,300,000 |............ 2,258,759 |07/14/2023 ..... 07/15/2061 ..... A0436X-AE-7 . 2014 CLAS AR ..o [T [ 2,300,000 |............ 2,258,759
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-SERIES
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ e, 2,200,000 |............ 2,166,226 |07/14/2023 ..... 07/15/2061 ..... 38137P-AS-9 . [2015-10A CLASS AR ...ovvvvvvvveeeenenn [T e [ 2,200,000 |............ 2,166,226
Evergreen Basket of Long Fixed Rate Peace Park CLO Ltd-PCEPK 2021-1A A
ABS Bank Loans and Corporate Bonds |1 ............ooeeeiiiiiiiiiin [ o, 2,200,000 |............ 2,160,745 |07/14/2023 ..... 07/15/2061 ..... TOATOM=AC-9 . [oeeeeeeeeee e | T [ 2,200,000 |..eeunnnnens 2,160,745
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiiiiiiiiin [ o, 2,181,919 |............ 2,178,398 |07/14/2023 ..... 07/15/2061 ..... 282523-AH-2 . | 1828 CLO Ltd-GUGG4 2016-1A A1ST .. [1 oo [ 2,181,919 |............ 2,178,398
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ e, 2,100,000 |............ 2,057,072 |07/14/2023 ..... 07/15/2061 ..... 14307P-AE-5 . [C17A CLASS ATBR ...oovvvrvveiieieeeenees [T s |, 2,100,000 [...ovvvvnnes 2,057,072
Evergreen Basket of Long Fixed Rate ARES XLVII CLO Ltd-SERIES 18-47A

. [ABS Bank Loans and Corporate Bonds 2,100,000 |............ 2,043,712 | 07/14/2023 ..... 07/15/2061 ..... 04016V-AC-9 . [CLASS A2 . ....2,100,000 ... 2,043,712
Evergreen Basket of Long Fixed Rate CATSKILL PARK CLO LTD.-SERIES 17-1A
ABS Bank Loans and Corporate Bonds |1 ............ooooeeiiiiiiiiiin [ o, 2,020,000 |............ 1,998,649 |07/14/2023 ..... 07/15/2061 ..... 149420-AE-1 . JCLASS A2 oooeiieeiiiiiiiiiieeeee [ T | 2,020,000 |............ 1,998,649
Evergreen Basket of Long Fixed Rate OHA Credit Funding 1 LTD-SERIES 18-
ABS Bank Loans and Corporate Bonds |1 ............coooeeeiiiiiiiiin [ o, 2,000,000 |............ 1,967,296 |07/14/2023 ..... 07/15/2061 ..... 671150-AG-5 . [1A CLASS B ....evvvvrvnnnnnnnnnnnnnnnn [T [ 2,000,000 [...vvvvnnns 1,967,296
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared CARLYLE US CLO 2018-3 LT-OGHS 2018~
ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiiiiiiiiin [ o, 2,000,000 |............ 1,957,650 |07/14/2023 ..... 07/15/2061 ..... B N (RN 14317R-AC-3 . [BA ATB eevvviiiiivniiininininiininineeenn [ T | 2,000,000 [...vvvvnnns 1,957,650
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Eaton Vance CLO 2018-1 L-EATON
ABS Bank Loans and Corporate Bonds |1 ............oooeeiiiiiiiiiin [ o, 2,000,000 |............ 1,958,338 |07/14/2023 ..... 07/15/2061 ..... 27831B-AE-3 . [2018-TA B oooeeeeeeeee [T [ 2,000,000 [...vvvvnnns 1,958,338
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiiiiiiiiin [ o, 1,107,969 |............ 1,107,700 |07/14/2023 ..... 07/15/2061 ..... 50188Q-AL-5 . | LOM XVIIT LP-LOM 19A BR ..eovvvveees [T e [ 1,107,969 |............ 1,107,700
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiiiiiiiiin [ o, 2,000,000 |............ 1,964,472 | 07/14/2023 ..... 07/15/2061 ..... TA979V-AE-3 . | RR Ltd-RRAM 2018-5A A2 .....ccccoeees [T oo [ 2,000,000 [..evvvvnnnns 1,964,472
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-ASRNT 2018-1A A
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ e, 1,900,000 |.....cevees 1,879,488 |07/14/2023 ..... 07/15/2061 ..... 04623T-AA=3 . [oeeeeeeeieeeeeeeieeeeeeeeeeeee | T [ 1,900,000 |.....oeenn.. 1,879,488
Evergreen Basket of Long Fixed Rate DRYDEN 64 CLO LTD-DRSLF 2018-64A A
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ e, 1,900,000 |.....ceveees 1,878,150 |07/14/2023 ..... 07/15/2061 ..... 26251L-AC-8 . [oeeeeeeeiieeeeee e | T [ 1,900,000 |......eenn.. 1,878,150
Evergreen Basket of Long Fixed Rate Long Point Park CLO Ltd-LNGPT 2017-
ABS Bank Loans and Corporate Bonds |1 ...........cccoeeeiiiiiiiiiin [ e, 1,900,000 |....cceveees 1,857,972 |07/14/2023 ..... 07/15/2061 ..... 542798-AC-7 . 1A A1B ..evvvviiiiniininninnniininnnnenenn [T [ 1,900,000 |............ 1,857,972
Evergreen Basket of Long Fixed Rate Denali Capital Clo XII L-DEN12

. [ABS Bank Loans and Corporate Bonds .. 1,892,069 |............ 1,872,350 (07/14/2023 ..... 07/15/2061 ..... 24824T-AQ-3 . [2016-1A A1R .... .... 1,892,069 .... 1,872,350
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2016-1-BABSN 2016-1A
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ e, 1,800,000 |............ 1,764,599 |07/14/2023 ..... 07/15/2061 ..... 0675M-AE=1 . JAR .oovviiiiiiiiiiiiiiiiieeiieeeeeeeeees [T [ 1,800,000 |............ 1,764,599
Evergreen Basket of Long Fixed Rate Sixth Street CLO-SIXST 2021-20A A1
ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiiiiiiiiin [ o, 1,700,000 |............ 1,671,061 |07/14/2023 ..... 07/15/2061 ..... 830120-AA-2 . [oeeeeeeeieeee e | T [ 1,700,000 |............ 1,671,061
Evergreen Basket of Long Fixed Rate Elmwood CLO IV Ltd-ELMW4 2020-1A B

. [ABS Bank Loans and Corporate Bonds 1,700,000 |............ 1,663,549 [07/14/2023 ..... 07/15/2061 ..... 20002G-AC-5 . |.. . ....1,700,000 .... 1,663,549
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2020-1A
ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiiiiiiiiin [ o, 1,700,000 |............ 1,654,824 |107/14/2023 ..... 07/15/2061 ..... 05684D-AG-8 . [B FLOATING ...oooovveeeeeiiniieeeneeenn [T [ 1,700,000 |............ 1,654,824
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ...........cccoeeeiiiiiiiiiin [ o, 1,627,071 |..oeeeeeens 1,641,805 |07/14/2023 ..... 07/15/2061 ..... 482530-AA-0 . | KKR CLO 28 LTD-KKR 28A A ...ooooeees [T i [ 1,627,071 |..oeveenes 1,641,805
Evergreen Basket of Long Fixed Rate Buttermilk Park CLO Ltd-BMILK 2018-
ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiiiiiiiiin [ o, 1,673,683 |............ 1,684,340 |07/14/2023 ..... 07/15/2061 ..... 124166-AA-7 . [TA A1 e [ T | 1,673,683 |............ 1,684,340
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ........coeeeeeeeeeeeeenenns oo Jovveeeennns 1,600,000 |............ 1,558,091 107/14/2023 ..... 07/15/2061 ..... 77342(-AC-4 . |Rockford Tower CLO 2018-2 Ltd ..... [1 .oovvrrriiiiiiiiiiiiiiiiieeees [ 1,600,000 |............ 1,658,001
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Cedar Funding IX OLO Ltd-SERIES 18-

. |ABS Bank Loans and Corporate Bonds 1,600,000 |............ 1,558,861 | 07/14/2023 ..... 07/15/2051 ..... 15033E-AC-2 . [OA CLASS A2 .... . .... 1,600,000 .... 1,558,861
Evergreen Basket of Long Fixed Rate Benefit Street Partners -SERIES 18-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 1,600,000 |............ 1,559,269 (07/14/2023 ..... 07/15/2051 ..... 08179L-AC-5 . [14A CLASS A2 ....eevvevvinininnenicne [ 1 e 1,600,000 |............ 1,559,269
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,600,000 |............ 1,569,262 |07/14/2023 ..... 07/15/2051 ..... 48250R-BN-5 . | KKR CLO 12 Ltd-KKR 12 BR2 .......... [1 coceriiiiiiiiiiiiiiiiiine o 1,600,000 |............ 1,569,262
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,600,000 |............ 1,532,992 (07/14/2023 ..... 07/15/2051 ..... 64130H-A0-4 . [2017-24A CLASS CR ....oovvvvneneeeeees [T o e 1,600,000 |............ 1,532,992
Evergreen Basket of Long Fixed Rate GILBERT PARK CLO LTD-SERIES 17-1A
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 1,481,103 |............ 1,488,455 |07/14/2023 ..... 07/15/2051 ..... 375415-AA-4 . JCLASS A o [T e 1,481,103 |...oeeeeeens 1,488,455
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 1,500,000 |.....oveeens 1,445,336 (07/14/2023 ..... 07/15/2051 ..... 50188G-AX-1 . | LOM XVITT LP-LCM 18A AR .....oooeee [ 1 oo o 1,500,000 |............ 1,445,336
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 1,500,000 |.....oveeens 1,452,767 |07/14/2023 ..... 07/15/2051 ..... 21623P-AC-1 . | COOK PARK CLO LTD-COOK 2018-1A A2 [ 1 .ocevvveiiiiiiiiiiiiiiiiiine foeeees 1,500,000 |............ 1,452,767
Evergreen Basket of Long Fixed Rate KKR FINANCIAL CLO LTD-SERIES 13-1A
ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 1,430,000 |.....oeeeenn 1,407,402 07/14/2023 ..... 07/15/2051 ..... 4824V-A0-4 . JCLASS AR ...oooiiiiiiiiieiiiieneeee [T e 1,430,000 |...ovveennnn 1,407,402
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,400,000 |............ 1,351,141 {07/14/2023 ..... 07/15/2051 ..... 5018AN-AP-7 . JCLASS CR ..eevvvvirrneieeeiiiiiiineeeees [T e 1,400,000 |............ 1,351,141
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,400,000 |............ 1,348,628 |07/14/2023 ..... 07/15/2051 ..... 06760G-AB-7 . [CLASS A2 ...evvvveevinrineneeiiinieenees [T e 1,400,000 |............ 1,348,628
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

. |ABS Bank Loans and Corporate Bonds ,400,000 ... ,384,537 (07/14/2023 ..... 07/15/2051 ..... 06760G-AA-9 . [CLASS A1 .. -1 ,400,000 ,384,537
Evergreen Basket of Long Fixed Rate Voya CLO 2014-1 Ltd-INGIM 2014-1A
ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 1,400,000 |............ 1,360,617 | 07/14/2023 ..... 07/15/2051 ..... 92915P-AK-1 . JABR2 ....eevvveiiiiiiiieeiiiiieeeeeeen [T e 1,400,000 |............ 1,360,617
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1I-SERIES
ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 1,300,000 |...cevveeens 1,266,716 | 07/14/2023 ..... 07/15/2051 ..... 06760J-AE-5 . [2018-2A CLAS A1B ...ooouvveeeeneeienn [ 1o e 1,300,000 |............ 1,266,716
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared Rockford Tower CLO 2018--SERIES 18-
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 1,278,020 |......oe... 1,285,365 |07/14/2023 ..... 07/15/2051 ..... U N T73420-AA-1 . A CLASS A v [T e 1,278,020 |............ 1,285,365
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared MYERS PARK CLO LTD-MYERS 2018-1A A2
ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 1,300,000 |...cevveeens 1,275,957 |07/14/2023 ..... 07/15/2051 ..... 62848F-ACH . [.oeevveeereeeerieeniieenieeeereeenieeen [ T o 1,300,000 |...oeeunnenn 1,275,957
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 1,300,000 |...cevveeens 1,265,570 |07/14/2023 ..... 07/15/2051 ..... 55821L-AC-8 . [B9A B ..eeeeeiiiiiiiiieeeiiieieeeeenne [T e 1,300,000 |............ 1,265,570
Evergreen Basket of Long Fixed Rate Elmwood CLO I11 Ltd-ELMW3 2019-3A
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 1,300,000 |...cevveeens 1,265,294 (07/14/2023 ..... 07/15/2051 ..... 20002H-AN-9 . JBR .ooeiiiiiiiieeeeineneeeeciieeeeee [T e 1,300,000 |............ 1,265,204
Evergreen Basket of Long Fixed Rate Peace Park CLO Ltd-PCEPK 2021-1A B1
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,300,000 |...cevveeens 1,259,869 |07/14/2023 ..... 07/15/2051 ..... TOATOM-AE=5 . [oeeeeeeereeeereeeeieeeeeeeveeeseeeen [ T o 1,300,000 |...oeeunnenn 1,259,869
Evergreen Basket of Long Fixed Rate CHENANGO PARK CLO LTD-SERIES 18-1A
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,300,000 |...cevveeens 1,267,254 07/14/2023 ..... 07/15/2051 ..... 16409T-AC-3 . [CLASS ATB .eevvveeeeiiiiieeiceceeeens [ T o 1,300,000 |............ 1,267,254
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-3A B1
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 1,300,000 |...cevveeens 1,248,607 |07/14/2023 ..... 07/15/2051 ..... O7316D-AC-0 . [eeeerreeereeeereeeeieeesieeeereeeneeeen [ T o 1,300,000 |....ocunnees 1,248,607
Evergreen Basket of Long Fixed Rate Cbam 2018-5 Ltd-SERIES 18-5A CLASS

. |ABS Bank Loans and Corporate Bonds ,300,000 ... ,252,997 |07/14/2023 ... 07/15/2051 ..... 124810-AE-5 . PB1 ... ,300,000 ,252,997
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,300,000 |...cevveeens 1,263,231 (07/14/2023 ..... 07/15/2051 ..... 87168B-AE-0 . | SYMP-SYMP 2021-28A B ....ooovvevvnnnn [ 1 oo e 1,300,000 |............ 1,263,231
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,266,605 |............ 1,286,895 |07/14/2023 ..... 07/15/2051 ..... 87250R-AA-2 . | TICP CLO XV Ltd-TICP 2020-15A A .. [1 .ocvveiriiiiiiiiiiiiiiine [ 1,266,605 |............ 1,286,895
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2019-

. |ABS Bank Loans and Corporate Bonds ,300,000 ... ,258,743 (07/14/2023 ..... 07/15/2051 ..... 05682L-AL-1 . J2A BR ... . ,300,000 ,258,743
Evergreen Basket of Long Fixed Rate Madison Park Funding XLV-MDPK 2020-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 1,300,000 |...cevveeens 1,266,044 |07/14/2023 ..... 07/15/2051 ..... 55822A-AN=7 . J4BA BTR ....oovviiiiiiiiiiiieeccens [T e 1,300,000 |............ 1,266,044
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiinniinnnin fooniinniniiiiiiiieeens foeeiiiinns 1,300,000 |...cevveeens 1,260,099 |07/14/2023 ..... 07/15/2051 ..... 48255A-AC-2 . | KKR CLO 36 Ltd-KKR 36A B .....cccee [T coeniiiiiiiiiiiiiin o 1,300,000 |............ 1,260,099
Evergreen Basket of Long Fixed Rate BABSON CLO LTD-SERIES 17-1A CLASS
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,300,000 |...cevveeens 1,280,577 |07/14/2023 ..... 07/15/2051 ..... 06760B-AC-6 . A2 ..oooviiieiiieeiiiiiiieeeeeiieeeeee [T 1,300,000 |............ 1,280,577
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2018-1-PLMRS
ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniiiiiies |ovviiinnniiiiiiiiiiinens foieiiinns 1,200,000 |............ 1,172,038 | 07/14/2023 ..... 07/15/2051 ..... 69703P-AC-3 . J2018-1A A2 ...ovevvevviinineneiiiiinnes [T i o, 1,200,000 |............ 1,172,038
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

. |ABS Bank Loans and Corporate Bonds 1,200,000 |............ 1,180,220 (07/14/2023 ..... 03766G-AQ-5 . | Apidos CLO XXVI-APID 2017-26A A2R ... 1,200,000 ....1,180,220
Evergreen Basket of Long Fixed Rate Dryden 64 CLO Ltd-DRSLF 2018-64A B
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 1,100,000 |............ 1,066,793 | 07/14/2023 ..... 6251L-AE-4 . oo [T e 1,100,000 |............ 1,066,793
Evergreen Basket of Long Fixed Rate Ares XXVI1 CLO Ltd-ARES 2013-2A BR2
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,100,000 |............ 1,067,932 07/14/2023 ..... 00190Y-BF=1 . |oeeeeiieieeeeeiieieeeeeiieeeeeeee [T e 1,100,000 |............ 1,067,932
Evergreen Basket of Long Fixed Rate ARES L CLO Ltd-SERIES 19-53A CLASS
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,100,000 |............ 1,084,741 | 07/14/2023 ..... 04009G-AE=7 . B wevveeeeriiirninieeeiiineeeeeeeineeees [T e 1,100,000 |............ 1,084,741
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 1,100,000 |............ 1,070,312 | 07/14/2023 ..... 40436X-AG-2 . 2014 CLASS BR ....eovvvreeeeeneinneens [ 1 e 1,100,000 |............ 1,070,312
Evergreen Basket of Long Fixed Rate Regatta XIV Funding Ltd-SERIES 18-
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 1,100,000 |............ 1,077,313 | 07/14/2023 ..... 75888M-AG-5 . [BA CLASS B ...ooovuvvvieieiiiiiieennees [T e 1,100,000 |............ 1,077,313
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019~
ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 1,100,000 |............ 1,055,223 (07/14/2023 ..... 38138D-AS-5 . BA CR .eoeveeiiiiieeeciiiiiicceceieens [T e 1,100,000 |............ 1,055,223
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 1,100,000 |............ 1,072,947 {07/14/2023 ..... 48252U-AJ-6 . | KKR Clo 25 Ltd-SERIES 25 CLASS BR [ 1 ..evvverveiiiiiiinniiiiines [ 1,100,000 |............ 1,072,947
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2018-
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,100,000 |............ 1,079,086 |07/14/2023 ..... 08179M-AC-3 . [15A A2A ..ooiiiieiieeiiiiieeccceene [T e 1,100,000 |............ 1,079,086
Evergreen Basket of Long Fixed Rate Gulf Stream Meridian-GSM 2021-6A A2
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,100,000 |............ 1,064,977 |07/14/2023 ..... 402566-AC-5 . |-eeenrreieeeeeiiie e [T e 1,100,000 |............ 1,064,977
Evergreen Basket of Long Fixed Rate BlueMountain CLO 2015-3 -BLUEM

. |ABS Bank Loans and Corporate Bonds ,100,000 |............ 1,064,759 [07/14/2023 ..... 09628J-AN-1 . [2015-3A AR .... . ,100,000 ... 1,064,759
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO Ltd-NEUB 2021-
ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 1,100,000 |............ 1,069,936 |07/14/2023 ..... B4133V-AC-1 . J4A B .ooeeeeeiiiiiieeciieeeeceene [T e 1,100,000 |............ 1,069,936
Evergreen Basket of Long Fixed Rate BALLYROCK CLO 2018-1 LTD-SERIES
ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 1,847,737 | 1,850,026 | 07/14/2023 ..... 05875H-AC-7 . J2018-1A CLASS A2 .....evvvvveniinnnens [ 1 e 1,847,737 |ooeneeennn 1,850,026
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared ARES XXXIIR CLO LTD-SERIES 14-32RA
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 1,100,000 |............ 1,068,763 | 07/14/2023 ..... U N 04017E-AE-2 . JCLASS ATB ..evveeeeeiiiiieieciiineeenns [ 1 e 1,100,000 |............ 1,068,763
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Bain Capital Credit CLO -BCC 2018-
ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 1,100,000 |............ 1,069,259 |07/14/2023 ..... 05683L-AC-0 . [TA A2 .eevveeeeeiiiieeieeiiiiieeeeeeen [T e 1,100,000 |............ 1,069,259
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 1,100,000 |............ 1,075,174 | 07/14/2023 ..... B7118L-AC-8 . [1BA B ..eeveeeeeeiiiieiiececiieeeeeen [T e 1,100,000 |............ 1,075,174
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 1,100,000 |............ 1,075,270 | 07/14/2023 ..... 03328Y-AE-4 . J2018-TRA B ...ooevreiiiiiiiniciineens [T e 1,100,000 |............ 1,075,270
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,100,000 |............ 1,070,064 |07/14/2023 ..... 06762J-AC-7 . J2021-2A B ...oevereeiiiiieeeeinieenns [T e 1,100,000 |............ 1,070,064
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,000,000 |......cceveeens 977,570 | 07/14/2023 ..... 74983A-AC-7 . | RR 19 Ltd-RRAM 2021-19A A2 ......o.. [1 oo e 1,000,000 |....ccevvnennnn 977,570
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019-
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 1,000,000 |......cceveeens 976,934 |07/14/2023 ..... 38138D-A0-9 . [BA BR ..eeveeiiiiiiieeeieeeeeeene [T e 1,000,000 |....ccevvnennnn 976,934
Evergreen Basket of Long Fixed Rate HPS LOAN MANAGEMENT 13-2-HLM 13A-1

. |ABS Bank Loans and Corporate Bonds ,000,000 |... ....968,288 (07/14/2023 ..... 40437L-AE-2 . A2 .... . ,000,000 .968,288
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,000,000 |......cceveeenn 977,700 | 07/14/2023 ..... 86271P-AE-5 . | Strata CLO Il Ltd-STRTA 2021-1A B [1 ..ccvveriiiiiiiiiiiiiiiiies [ 1,000,000 |.....cevveeenn 977,700
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-3 Ltd-CANYC 2021-3A
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,000,000 |......cceveeens 969,458 |07/14/2023 ..... 13B7BM-AC-0 . B e [T e 1,000,000 |....ccevvnennnn 969,458
Evergreen Basket of Long Fixed Rate CIFC FUNDING LTD-SERIES 17-3A CLASS

. |ABS Bank Loans and Corporate Bonds ,000,000 |... ....985,552 (07/14/2023 ..... 12548J-AE-2 . [A2 ... ,000,000 .985,552
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiiiiniiiins fooviinnniniiiiiiineens feneiiiiiinns 950,000 |...cevvveennnne 929,622 (07/14/2023 ..... 5018AN-AN-2 . JCLASS BR ....eevveriiiiienniiiiiineeeees [ 1 el 950,000 |-evvveeennne 929,622
Evergreen Basket of Long Fixed Rate Sound Point Clo XXXI Ltd-SNDPT
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins foeviinnnniiiiiiiinenns feeeiiiiinns 900,000 |...evvveennnne 852,523 [07/14/2023 ..... 83615P-AC-1 . J2021-3A B ....eovveeiiniinnneiiieeenns [ 1 e 900,000 |....oceeunninen 852,523
Evergreen Basket of Long Fixed Rate CIFC Funding 2017-1V Ltd-CIFC 2017-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiies fooviinniiiiiiiiiinnens feneiiiiiinns 900,000 |...evvveennnne 865,335 | 07/14/2023 ..... 125510-A0-9 . A BR v [ T 900,000 |.....coeunnnes 865,335
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ........ccccovviiiieniiiiiin fovviinnneiiiiiiiiiiiess foveeiiiiiinnns 900,000 J...cvvennnnne 868,730 | 07/14/2023 ..... 929180-AE-0 . | Voya CLO Ltd-VOYA 2021-1A B ....... |1 .ocooerriiiiiiinnnniiiiiiens o 900,000 |......ceueeees 868,730
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Rockford Tower CLO 2017--ROCKT

. |ABS Bank Loans and Corporate Bonds .834,611 |... ....850,658 (07/14/2023 ..... 07/15/2051 ..... T7341D-AA-5 . J2017-3A A ... . ....834,611 .850,658
Evergreen Basket of Long Fixed Rate Kayne CLO 4 Ltd-SERIES 19-4A CLASS
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins fooviinnnnciiiiiiineens feniiiiiiinns 900,000 |...evvveennnne 891,941 |07/14/2023 ..... 07/15/2051 ..... 48661Y-AA-2 . BT weeeeeiiiiiiiiiceiiieeceeeeee [T e 900,000 |.....ceeunnnes 891,941
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiinininiiss foovninniniiiiiiiineens feeeiiiiiinns 900,000 |...cevvveennnne 872,040 | 07/14/2023 ..... 07/15/2051 ..... 86271P-AG-0 . |Strata CLO Il Ltd-STRTA 2021-1A C [ 1 ..covvrriiiiiiiiiiiiiiiiins [l 900,000 |.....ceeunnnen 872,040
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-SERIES 18-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiinininiiss foovninniniiiiiiiineens feeeiiiiiinns 900,000 |...cvvvveennnne 879,759 |07/14/2023 ..... 07/15/2051 ..... 55821T-AC-1 . [80A CLASS B ..evvveeieeeiiiiieieennens [ 1 el 900,000 |.....covunnnes 879,759
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiininiiiins fooviiinnniniiiiiiiinens feneiiiiinnns 900,000 |...cevvveennnne 875,003 | 07/14/2023 ..... 07/15/2051 ..... 00889B-AB-7 . | Aimco CDO-AIMCO 2021-15A B ....cceee [ 1 coeeviiiiiiiiiiiiiiiens [l 900,000 |....oceeunnnes 875,003
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiininiins foniinnniniiiiiiienens feveiiiiinnns 900,000 |...evvveennnne 875,831 | 07/14/2023 ..... 07/15/2051 ..... 87166R-DG-9 . | SYMP 2019-21A BR ...oooeviinnneeenens [ 1 el 900,000 |....oceeunnnes 875,831
Evergreen Basket of Long Fixed Rate BABSON CLO LTD-SERIES 17-1A CLASS C
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviininnniiiiiiinnens feneiiiiiinns 900,000 |...evvveennnne 889,049 |07/14/2023 ..... 07/15/2051 ..... 06760B-Ad=1 . |-eeeeeieeeeeeeeiiiiee e [ 1 e 900,000 |.....ceeunnnnes 889,049
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2021-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiins foovinniiciiiiiiineens foneiiiiiinns 800,000 f..........eceee 778,249 |07/14/2023 ..... 07/15/2051 ..... 431BW-AC-3 . [TA A2 oo [ T e 800,000 |.......cuvuees 778,249
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniinninniiiiiiinnens feneiiiiiinns 800,000 f........ccecees 777,777 (07/14/2023 ..... 07/15/2051 ..... 125550-AS-5 . [TA BR ..ooeeviieeiiciiiiienecciieeenens [ T o 800,000 |.......cuvuees 777,777
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-11 Ltd-CIFC 2020-
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins fooviinnniniiiiiiineens feneiiiiiinns 800,000 f.........ec.e. 775,585 |07/14/2023 ..... 07/15/2051 ..... 12547L-A0-1 . A BR e [ T e 800,000 |.......cuvueen 775,585
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO XIV-NEUB 2013-

. |ABS Bank Loans and Corporate Bonds .800,000 ... ....781,096 (07/14/2023 ..... 07/15/2051 ..... 64120J-BG-4 . |14A BR2 . .| ....800,000 .781,096
Evergreen Basket of Long Fixed Rate GREYWOLF CLO VI Ltd-GWOLF 2018-1A
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins fooniininnniiiiiiiienes feneiiiiiinns 800,000 f.........cec.e 782,790 | 07/14/2023 ..... 07/15/2051 ..... 39809G-AC-9 . A2 ..oiiiiiiiiiieeerieeeee e [T e 800,000 |.......cuvuees 782,790
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2020-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins foviinniiniiiiiiineens feeeiiiiinnns 800,000 f........ceeceee 776,763 | 07/14/2023 ..... 07/15/2051 ..... 3B136N-AS-5 . [BA BR ...eveeiieeiiiiiieeeiieeeneen [T e 800,000 |.......cuvuees 776,763
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared TICP CLO X LTD-SERIES 18-10A CLASS
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinninniiiiiiinnens feeeiiiiiinns 800,000 f..........eceee 782,235 | 07/14/2023 ..... 07/15/2051 ..... U N 87249C-AC-5 . B weveeieeeiiiiiiineeeeieieeeeeieeeees [T e 800,000 |.......cuvuees 782,235
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Canyon CLO 2020-2 Ltd-CANYC 2020-24
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins fooviiinnnnniiiiiiiieens feneiiiiiinns 800,000 f.........ec.e. 775,098 | 07/14/2023 ..... 07/15/2051 ..... 13B76N-AN-3 . BR .eeeeeeeiiiiiiieceeiieeeeceeieeeens [ T e 800,000 |.......cuvuees 775,098
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinniniiiiiiiinnees feneiiiiiinns 800,000 f.........cecee 774,160 | 07/14/2023 ..... 07/15/2051 ..... 04018X-AE-9 . | ARES CLO-ARES 2021-ALFA B .......... [1 coiiiiiiiiiiiiiiiiens [l 800,000 |.......cuvuees 774,160
Evergreen Basket of Long Fixed Rate Ares XXXVII1 CLO Ltd-SERIES 15-38A
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiiiiniiiins fooviinniiciiiiiiineens feneiiiiiinns 800,000 f.........ec.e. 772,148 | 07/14/2023 ..... 07/15/2051 ..... 04015U-AJ-7 . JCLASS BR ...vveeeeeiiiiiinieciiiiieeeens [T el 800,000 |.......cuvuees 772,148
Evergreen Basket of Long Fixed Rate Niagara Park Clo Ltd-NIAPK 2019-1A
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins fooviinnniniiiiiiineens feneiiiiiinns 800,000 f.........ec.e. 782,013 | 07/14/2023 ..... 07/15/2051 ..... B5357L-AL-9 . PBR ..eoiiiiiiiiieiiiiiieeee e [T e 800,000 |.......cuvuees 782,013
Evergreen Basket of Long Fixed Rate Diameter Capital Clo 2 L-DCLO 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins fooviinnniniiiiiiineens feneiiiiiinns 800,000 f.........cec.e 771,994 |07/14/2023 ..... 07/15/2051 ..... 25255L-AC-6 . J2A A2 weeeeiiiiiiiiiieeeeieeeeceeeees [T [ 800,000 |.......cuvuees 771,994
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2017--CANYC
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviiininniiiiiiiineens foeeiiiiiinns 800,000 f........ceees 776,666 (07/14/2023 ..... 07/15/2051 ..... 13876G-AL-2 . [2017-1A BR ..eevvveeieiiiiiiieeecei [ T o 800,000 |.......cuvuees 776,666
Evergreen Basket of Long Fixed Rate Anchorage Capital Clo 11-ANCHC

. |ABS Bank Loans and Corporate Bonds .800,000 ... ....783,155 (07/14/2023 ..... 07/15/2051 ..... 03330N-AK-0 . [2019-11A BR ... ....800,000 .783,155
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 9 -ANCHC
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins fooviinnniniiiiiiineens feneiiiiiinns 800,000 f.........ec.e. 780,515 | 07/14/2023 ..... 07/15/2051 ..... 033281-AU-2 . [2016-9A BR2 ......ovveveeriiiiiienennnn [T e 800,000 |.......cuvuees 780,515
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniinninniiiiiiinnens feneiiiiiinns 800,000 f.........cec.e 775,122 |07/14/2023 ..... 07/15/2051 ..... 48253H-A0-8 . | KKR CLO 26 Ltd-KKR 26 BR ........... [1 cocrriiiiiiiiiiiiiiiiinns el 800,000 |.......cuvuees 775,122
Evergreen Basket of Long Fixed Rate Ares XLII1 CLO Ltd-SERIES 2017-43A

. |ABS Bank Loans and Corporate Bonds .700,000 ... ....669,210 (07/14/2023 ..... 07/15/2051 ..... 04016P-AN-8 . |CLASS CR .. . ....700,000 .669,210
Evergreen Basket of Long Fixed Rate CIFC Funding 2017-1V Ltd-CIFC 2017-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins fooviinnnniiiiiiiinnens feneiiiiiinns 700,000 f...oeeerinnnns 685,717 | 07/14/2023 ..... 07/15/2051 ..... 125510-AN-6 . [4A AR .oooeiiiiiiineeieeeeeeene | T 700,000 |......ccueeees 685,717
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins foviinnneiiiiiiiinnens feneiiiiiinns 647,002 |.......ceen.n. 690,575 |07/14/2023 ..... 07/15/2051 ..... 12481X-AS-9 . [ CBAM 2018-6 Ltd-CBAM 2018-6A BIR . [ 1 ...cocevrierieiiiiiiiiiiiiins o 647,002 |....ovveennnne 690,575
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 9 -ANCHC
ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiiiniiiins fooviinninniiiiiiineens feeeiiiiiinns 700,000 f....oceeennnes 672,214 |07/14/2023 ..... 07/15/2051 ..... 033281-A-8 . [2016-9A CR2 .......eevvvvvinriennneii [T el 700,000 |.....coeunnnes 672,214
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiinniiiiiie foviiinniiiiiiiiiiiiness foveeiiiiiinnns 700,000 [...coeeennnnees 682,525 |07/14/2023 ..... 07/15/2051 ..... 48252R-A0-7 . | KKR Clo 24 Ltd-KKR 24 BR ........co. [ 1 oocvveiiiiiiiiiininiiiiiiens o, 700,000 |......coueeeees 682,525
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

. |ABS Bank Loans and Corporate Bonds .700,000 ... ....679,857 (07/14/2023 ..... 07/15/2051 ..... 13877P-AC-1 . [ CANYC-2021-4A B . ....700,000 .679,857
Evergreen Basket of Long Fixed Rate Ares XXVII CLO Ltd-
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiininiiiins fooviinininiiiiiiiienns feniiiiiiinns 700,000 f......ccenneee 667,770 (07/14/2023 ..... 07/15/2051 ..... 00190Y-BH-7 . [oeeeeveeeeeeeiieineiieeereeenreeeeeee | T foreed 700,000 f.oveueeennnend 667,770
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiininiiiiis fooviinennniiiiiinnnens feneiiiiiinns 700,000 f...oeeerinnnns 681,501 | 07/14/2023 ..... 07/15/2051 ..... 04019L-AN-4 . | ARES LI CLO Ltd-ARES 2019-51A BR . [1 ..covvrrriiiiiiiiiiiiiiiiins [l 700,000 |......ccueeees 681,501
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-3 Ltd-CANYC 2021-3A
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiininiiiiis fooviinennniiiiiinnnens feneiiiiiinns 700,000 f...cceerennnns 662,443 |07/14/2023 ..... 07/15/2051 ..... 13B7EM-AE-6 . [0 cevvveeeeeeiiiiieie e | T e 700,000 |.....coeunnnns 662,443
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiininiiiins foviinnnnniiiiiiiieens feveiiiiiinns 700,000 f[...ceeerennnnes 682,345 |07/14/2023 ..... 07/15/2051 ..... 143133-AE-6 . | CGMS 2021-6A B-CGMS 2021-6A B ..... [ 1 .oooviriiiriiiiiiiiinniiiins o 700,000 |.....coeunnnns 682,345
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 1 L-DCLO 2021-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviiininiiiiiiiineens [ 600,000 |............e. 582,719 |07/14/2023 ..... 07/15/2051 ..... 25255D-AE-0 . 1A A2 eevvviiiiiiiiieieeceeeeeen [T e 600,000 |.......c.eeueee 582,719
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiiiiniiiins foovinninniiiiiineees feeeiiiiiinnd 600,000 |...........c.e. 567,685 | 07/14/2023 ..... 07/15/2051 ..... 92917A-AE-6 . | Voya CLO Ltd-SERIES 18-1A CLASS B [ 1 .evvvereiiiiiiiiniiiiiiens [l 600,000 |.......ceeueee 567,685
Evergreen Basket of Long Fixed Rate Magnetite XXVI Ltd-MAGNE 2020-26A
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviinniniiiiiiiineees feneiiiiiinnd 600,000 |.............. 583,711 | 07/14/2023 ..... 07/15/2051 ..... 55954Y-AL-9 . PBR ...ciiiiiiiiiieiiiiiiieeeeeiieeeeeen [T e 600,000 |.......ceeueee 583,711
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-2A B
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviinniiniiiiiiinnnns feneiiiiinnnd 600,000 |.............. 574,212 |07/14/2023 ..... 07/15/2051 ..... O7BIBV-AE=T . [eeeereeeeeeeeieeeerieesree e | T foreeid 600,000 [.oeevveerenens 574,212
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2020-1 L-EATON
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiiins fooviinnnnniiiiiiineees feeeiiiiinnd 600,000 |............... 577,307 | 07/14/2023 ..... 07/15/2051 ..... 278300-AN-8 . [2020-1A CR ...ooovnriieinnciiiieeeeens [T e 600,000 |.......ceeueee 577,307
Evergreen Basket of Long Fixed Rate AIMCO CLO Series 2015-A-AIMCO 2015-

. |ABS Bank Loans and Corporate Bonds .600,000 ... ....572,636 (07/14/2023 ..... 07/15/2051 ..... 00900L-AS-3 . |AA CR2 . ....600,000 .572,636
Evergreen Basket of Long Fixed Rate Newark BSL CLO 1 Ltd-NBCLO 2016-1A
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins fooniinnnnniiiiiiineens foeeiiiiinnd 600,000 |..........e.e. 587,665 | 07/14/2023 ..... 07/15/2051 ..... 65023T-AK-8 . AR ..eeveiiieeiiiiiiiieeeineeeeen [T e 600,000 |.......ceeueen 587,665
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2021-4A
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviiininniiiiiiineens feeeiiiiinnd 600,000 |............e. 582,250 |07/14/2023 ..... 07/15/2051 ..... 05685A-AG-3 . B .evvveeeeiiiriiineeiiiiiieeeeeeieeeees [T e 600,000 |.......c.eeueee 582,250
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared KVK CLO 2016-1 Ltd-KVK 2016-1A BR2
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniiinineiiiiiiineens feneiiiiinnd 600,000 |...........c.e. 574,186 | 07/14/2023 ..... 07/15/2051 ..... U N O73M4D-AE-8 . |-eeeireeieeeeeiiieee e [ 1 [ 600,000 |.......ceeueee 574,186
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiinis fooviiniinniiiiiiineens feneiiiiiinnd 600,000 |............... 577,784 | 07/14/2023 ..... 07/15/2051 ..... 12565E-AE-1 . [ CIFC Funding Ltd-CIFC 2021-8A C ... [ 1 .oooiiiiiiiiiiiiiiiinnciiins [ 600,000 |.......ceeeee 577,784
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniinniiniiiiiiineees feneiiiiiinnd 600,000 |..........e.e. 578,622 |07/14/2023 ..... 07/15/2051 ..... 143133-AG-1 . [ CGMS 2021-6A C ...oovevnvvveenneeiis [T s o 600,000 |.......c.eeueee 578,622
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinninciiiiiiineens feeeiiiiiinnd 600,000 |............... 583,627 |07/14/2023 ..... 07/15/2051 ..... 00119V-AQ-2 . | AGL CLO 6 LTD-AGL 2020-6A BR ...... [1 .ccerriiiiiiiiiiiiiiiiiiens [l 600,000 |.......ceeueee 583,627
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2021-4A
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiiins fooviinnnnniiiiiiineees feeeiiiiinnd 600,000 |............... 563,314 |07/14/2023 ..... 07/15/2051 ..... 05685A-AJ-7 . [ weveeeeeiiiinieeeeeiiieeeeeciiieeeeees [T e 600,000 |.......ceeeee 563,314
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiiins fooviinnnnniiiiiiineees feeeiiiiinnd 600,000 |..........e.e. 576,896 | 07/14/2023 ..... 07/15/2051 ..... 05682E-AE-3 . [BA B oevveeiiiciiiiiiieeeiieeeeeeee [T e 600,000 |.......ceeueen 576,89
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniininnciiiiiiinnens feneiiiiinnnd 600,000 |............e. 566,627 | 07/14/2023 ..... 07/15/2051 ..... 06760G-AC-5 . [CLASS B .vvvvvieeieeiiiiieiiecciineens [T e 600,000 |.......ceeueee 566,627
Evergreen Basket of Long Fixed Rate BETHPAGE PARK CLO LTD-BETHP 2021-1A

. |ABS Bank Loans and Corporate Bonds .600,000 ... ....581,198 (07/14/2023 ..... 07/15/2051 ..... 087598-AC-2 . B ... . ....600,000 .581,198
Evergreen Basket of Long Fixed Rate Morgan Stanley Eaton Van-MSEV 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiiins fooviinnnnniiiiiiineees feeeiiiiinnd 600,000 |............... 579,947 |07/14/2023 ..... 07/15/2051 ..... BI773K-AC-6 . |TA B oo [T e 600,000 |.......ceeeee 579,947
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2016-1 -OHALF
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviinniiniiiiiiinnnns feneiiiiinnnd 600,000 |..........e.e. 587,614 | 07/14/2023 ..... 07/15/2051 ..... B7110U-AN-9 . J2016-1A BIR ..oooeriiiiiieciiieeens [ 1 el 600,000 |.......ceeueee 587,614
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2020-

. |ABS Bank Loans and Corporate Bonds .600,000 ... ....572,354 (07/14/2023 ..... 07/15/2051 ..... 38136N-AU-0 . [BA CR ... ....600,000 .572,354
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooniinnnnniiiiiiineens feneiiiiiinnd 600,000 |............... 572,200 |07/14/2023 ..... 07/15/2051 ..... 87168B-AG-5 . | SYMP 2021-28A C-SYMP 2021-28A C .. [1 .ocevvvrriiiiiiiiiiiiiiiiiins [l 600,000 |.......ceeeee 572,200
Evergreen Basket of Long Fixed Rate AINCO CLO 10 Ltd-AIMCO 2019-10A BR
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiiins fooviininnniiiiiiinnees feeeiiiiiinnd 600,000 |.............. 586,165 | 07/14/2023 ..... 07/15/2051 ..... 0090TA-AL=1 . [eeeeeeeeeeieeeieie e | T [ 600,000 [..ecvverenens 586,165
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviinniiniiiiiiinnnns feneiiiiinnnd 600,000 |............e. 560,719 | 07/14/2023 ..... 07/15/2051 ..... 97316J-AG-8 . [2019-1A CR ..ooovnniiieieniiiiieeenens [T e 600,000 |.......cceeueee 560,719
Evergreen Basket of Long Fixed Rate Elmwood CLO I11 Ltd-ELMW3 2019-3A
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiicinniiiiiie fooviinnniiiiiiiiiiiiess foveeiiiiiinnns 500,000 J....ceeenenn. 481,556 |07/14/2023 ..... 07/15/2051 ..... 29002H-A0-2 . JOR ...ovevveeiiieiiiiiineeeiiiiieeeeeee [T o 500,000 |.......c...... 481,556
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

. |ABS Bank Loans and Corporate Bonds .500,000 ... ....487,646 (07/14/2023 ..... 07/15/2051 ..... 48253U-AC-0 . | KKR-SERIES 34A CLASS B ... ....500,000 .487,646
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins fooniinnnniiiiiiiinenns feniiiiiiinns 500,000 |...ccvvveennnne 486,728 | 07/14/2023 ..... 07/15/2051 ..... 78108Y-AQ-5 . | RR 1 LLC-RRAM 2017-1A A2B ......oooe [ 1 oo [ 500,000 |......ccunnen 486,728
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiininiiiins fooviinnnnnniiiiiiinnens feneiiiiiinns 500,000 |...ccvvveennnne 481,520 |07/14/2023 ..... 07/15/2051 ..... 33835N-AE-1 . | ASSURANT CLO LTD-MORGN 2018-3A CR [ 1 ..eevvvereiiiiiiiiiniiiiiiees [ 500,000 |......ccuneee 481,520
Evergreen Basket of Long Fixed Rate Wellman Park CLO Ltd-SERIES 21-1A
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiininiiiins fooviinnnnnniiiiiiinnens feneiiiiiinns 500,000 |...ccvvveennnne 485,645 |07/14/2023 ..... 07/15/2051 ..... 949723-AC-4 . JCLASS B . [T e 500,000 |......ccuneee 485,645
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiinns fooviinnnnniiiiiiiinees foveiiiiiinns 500,000 |...ccvvveennnne 491,864 |07/14/2023 ..... 07/15/2051 ..... 77340G-AL-5 . | Rockford Tower CLO 2017-2 Ltd ..... [1 cocvreiriiiiiiiiiniiiiens e 500,000 |.......cuneen 491,864
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2019-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiiins fooviiinnniiiiiiiineens foneiiiiinnns 500,000 |...ccvvveennnne 490,043 |07/14/2023 ..... 07/15/2051 ..... 08182B-AN-8 . [17A BR ..eevveiiiiieiieeiiiieeeeeenee [T e 500,000 |.......cuneen 490,043
Evergreen Basket of Long Fixed Rate Point Au Roche Park CLO -PARPK
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviinninniiiiiiinnens foneiiiiiinns 500,000 |...ccvvveennnne 475,851 |07/14/2023 ..... 07/15/2051 ..... 73052V-AG-0 . [2021-1A C ..ovvvveeeiniiienneciiieeeens [ 1 e 500,000 |.......cunees 475,851
Evergreen Basket of Long Fixed Rate Sound Point Clo XXXI Ltd-SNDPT
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiiiiniiiins fooviiininiiiiiiiinnens feeeiiiiinnns 500,000 |...ccvvveennnne 466,058 | 07/14/2023 ..... 07/15/2051 ..... 83615P-AE-7 . [2021-3A C ..oovvrennriinieniiiiieeeeeen [ 1 e 500,000 |.......ccunees 466,058
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiiiiniiiins foovinininniiiiiiineees feneiiiiiinns 500,000 |...ccvvveennnne 477,480 | 07/14/2023 ..... 07/15/2051 ..... 95023A-AC-4 . | Wellfleet CLO Ltd-WELF 2021-2A B . [1 .ocevvririiiiiiiiiiniiiiiiees [ 500,000 |......ccunnen 477,480
Evergreen Basket of Long Fixed Rate ATLAS SENIOR LOAN FUND L-SERIES 17-
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiininiiiins fooviinnnnnniiiiiiinnens feneiiiiiinns 500,000 |...ccvvveennnne 478,020 | 07/14/2023 ..... 07/15/2051 ..... 04943A-AG-4 . |BA CLASS C .oovevnnvveennnciiiieeeeeens [T e 500,000 |.......ccunnen 478,020
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2019--CANYC

. |ABS Bank Loans and Corporate Bonds .500,000 ... ....484,410 (07/14/2023 ..... 07/15/2051 ..... 13887T-AN-7 . [2019-1A BR ... . ....500,000 .484,410
Evergreen Basket of Long Fixed Rate Madison Park Funding XLV-MDPK 2020-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins fooniiinniniiiiiiineens foneiiiiiinns 500,000 |...ccvvveennnne 487,457 |07/14/2023 ..... 07/15/2051 ..... 55820B-AL-1 . JBA BR ....ccvvreiieiiiiiiiieececieeens [ 1 e 500,000 |.......cuneen 487,457
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooniiiniinniiiiiiinnens feneiiiiinnns 500,000 |...ccvvveennnne 484,232 (07/14/2023 ..... 07/15/2051 ..... 03766G-AS-1 . | Apidos CLO XXVI-APID 2017-26A BR . [1 ..ceoevvrvriiniiiiiniiiiiiens fereeiiiiiins 500,000 |.......cuneen 484,232
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared OCP CLO 2020-19 Ltd-0CP 2020-19A BR
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiiiiniiiins foovinnineiiiiiiinnens foeeiiiiiinns 500,000 |...ccvvveennnne 484,636 |07/14/2023 ..... 07/15/2051 ..... U N 670881-AP-6 . |.. F I U [T 500,000 |.......cunees 484,636
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Carlyle Global Market St-SERIES 21-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviiinnnneiiiiiiieeens feneiiiiiinns 500,000 |...ccvvveennnne 475,864 |07/14/2023 ..... 07/15/2051 ..... 14317Y-AG-9 . [5A CLASS C .oovevenirieeeeciiiiieeeens [ T s o 500,000 |.......cuneen 475,864
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2017-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinninniiiiiiinnens feneiiiiiinns 500,000 |...ccvvveennnne 479,239 (07/14/2023 ..... 07/15/2051 ..... 05683H-AS-4 . J2A CR2 ...eevveeiieeiiiieeeeeeieeeens [ 1 e 500,000 |.......cuneen 479,239
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2020-1-BABSN 2020-
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininiiiins fooviinniiniiiiiiineens feneiiiiiinns 500,000 |...ccvvveennnne 485,886 | 07/14/2023 ..... 07/15/2051 ..... 06762L-AN-8 . [TA BR ...evveeieeiiiiiiincciieeeeeenn [ 1 e 500,000 |.......ccunnen 485,886
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXV Ltd-BLUEM
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiininiiiins fooviinnnnnniiiiiiinnens feneiiiiiinns 500,000 |...ccvvveennnne 481,229 |07/14/2023 ..... 07/15/2051 ..... 09627F-AQ-3 . [2019-25A BR ......evvvveeiiiiiieieenin [T e 500,000 |......ccuneee 481,229
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-3A C
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiininiiiins fooviinnnnnniiiiiiinnens feneiiiiiinns 500,000 |...ccvvveennnne 469,813 |07/14/2023 ..... 07/15/2051 ..... O7316D-AG-1 . [eeeeveeeeeeeeeeeeiieeeree e | T [ 500,000 foeevverenens 469,813
Evergreen Basket of Long Fixed Rate KKR FINANCIAL CLO LTD-SERIES 13-1A
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviinninniiiiiiinnens feneiiiiiinns 480,000 |...cevvvennnne 475,234 (07/14/2023 ..... 07/15/2051 ..... 4824V-AS-0 . JCLASS BR ...ovevieiiiiiiiiiieiiiieeeeens [T e 480,000 |......counnnen 475,234
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

. |ABS Bank Loans and Corporate Bonds .400,000 ... ....383,563 (07/14/2023 ..... 07/15/2051 ..... 125550-AU-0 . (1A CR ... . ...400,000 .383,563
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1I-0AKC 2016-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviinnnnciiiiiiineens feneiiiiiinns 400,000 |...cevvveennnne 386,238 |07/14/2023 ..... 07/15/2051 ..... B7T1ON-AT-2 . [13A CR oo [ 1 e 400,000 |......ccuunnen 386,238
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiiiiniiiins fooviinniiniiiiiiineens feneiiiiiinns 400,000 |....vvveennnne 380,823 |07/14/2023 ..... 07/15/2051 ..... 48255A-AE-8 . | KKR CLO 36 Ltd-KKR 36A C ....oooeees [ 1 ooiiiiiiiiiiiiiiens e 400,000 |......ccuunnen 380,823
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2021-

. |ABS Bank Loans and Corporate Bonds .400,000 ... ....376,660 (07/14/2023 ..... 07/15/2051 ..... 05682E-AG-8 . [5A C .. ...400,000 .376,660
Evergreen Basket of Long Fixed Rate TICP CLO X LTD-SERIES 18-10A CLASS
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins fooviinninniiiiiiineens feneiiiiiinns 400,000 |...cevvveennnne 384,878 | 07/14/2023 ..... 07/15/2051 ..... 87249C-AE-1 . [0 weveeeeiiiiiiieeciiiieceeecieeeeee [T e 400,000 |......ccunnneen 384,878
Evergreen Basket of Long Fixed Rate Halsey Point CLO Ltd-SERIES 2021-4A
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviinnnniiiiiiiineens feeeiiiiinns 400,000 |....vvveennnne 388,574 |07/14/2023 ..... 07/15/2051 ..... 40637L-AC-4 . JCLASS B .eveviieeeeeiiiieineeeieens [T e 400,000 |......ccunnnen 388,574
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -SERIES 1A
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiiiiniiiins fooviinniiniiiiiiineens feneiiiiiinns 400,000 |...cvvveennnne 375,871 | 07/14/2023 ... 07/15/2051 ..... 05683L-AG-1 . |CLASS C ..evvvvveeeeirreeeeeiiiieeeeees [T e 400,000 |......ccunnnen 375,871
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie foviiinniiiiiiiiiiiiiess foveeiiiiiinens 400,000 J....coveeeennn. 381,831 | 07/14/2023 ... 07/15/2051 ..... 83012K-AE-7 . | SIXST-SERIES 2021-19A CLASS C ... 1 .ocovvvveniiiiiiininiiiiiinns foneiiiiinnns 400,000 |............... 381,831
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. .400,000 ... ....378,592 (07/14/2023 ..... 07/15/2051 ..... 929180-AG-5 . | Voya CLO Ltd-VOYA 2021-1A C ... 1. ...400,000 .378,592

Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiininiiiins fooniiinnnniiiiiiiineens feneiiiinnns 400,000 |...cvvveennnne 381,424 107/14/2023 ..... 07/15/2051 ..... 03328Y-AG-9 . [2018-1RA C ..ooveeinniineciiieeenees [T e 400,000 |......ccuuneee 381,424
Evergreen Basket of Long Fixed Rate Morgan Stanley Eaton Van-MSEV 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviinnnnciiiiiiineens feneiiiiiinns 400,000 |...cevvveennnne 378,481 | 07/14/2023 ... 07/15/2051 ..... BI773K-AE-2 . |TA C oo [T e 400,000 |......ccunnneen 378,481
Evergreen Basket of Long Fixed Rate GoldentTree Loan Managem-GLM 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviinnnnciiiiiiineens feneiiiiiinns 400,000 |...cevvveennnne 383,449 (07/14/2023 ..... 07/15/2051 ..... 38138T-AG-6 . [10A C .evvveeeeeniicencciiiceeeeee [ 1 e 400,000 |......ccuunnes 383,449
Evergreen Basket of Long Fixed Rate Madison Park Funding XLV-MDPK 2020-
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiininiiiins fooniinnniiiiiiiiineees feneiiiiiinns 400,000 |....vvveennnne 383,964 |07/14/2023 ..... 07/15/2051 ..... 55822A-A0-0 . J4BA CR ...oooevrniiieiiiiiiieeeeeieeens [T e 400,000 |......ccuunnen 383,964
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 25A
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiinniniiiins fooniinniniiiiiiiinnens feneiiiiiinns 400,000 |...cvvveennnne 384,568 |07/14/2023 ..... 07/15/2051 ..... 50189P-AN-2 . CLASS C2 .eeeveeiirrieeieeiiiiieneeeenns [ 1 e 400,000 |......ccuunnen 384,568
Evergreen Basket of Long Fixed Rate KVK CLO 2016-1 Ltd-KVK 2016-1A CR2
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiiiiniiiins fooviinninniiiiiiineens feneiiiiinnns 400,000 |...cvvveennnne 376,281 | 07/14/2023 ..... 07/15/2051 ..... O7314D-AG-3 . |-eeeerreeeeeeeiiiee e [T [ 400,000 |......ccunnnen 376,281
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2018-1-PLMRS
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foovinnineiiiiiiinnens feneiiiiiinns 400,000 |....vvveennnne 381,239 |07/14/2023 ..... 07/15/2051 ..... 69703P-AE-9 . J2018-1A B ..eevvieiieeiiiiiiecccens [ 1 [ 400,000 |......ccuuneee 381,239
Evergreen Basket of Long Fixed Rate Ballyrock CLO 2018-1 Ltd-SERIES
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiiiiniiiins fooviinniiniiiiiiineens feneiiiiiinns 400,000 |...cvvveennnne 381,773 | 07/14/2023 ..... 07/15/2051 ..... 05875H-AE-3 . [2018-1A CLASS B ......ccvvevveeeiicnnn [ 1o e 400,000 |......ccunneen 381,773
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-2 Ltd-CANYC 2020-2A
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviinnnnciiiiiiineens feneiiiiiinns 400,000 |...cevvveennnne 377,875 | 07/14/2023 ..... 07/15/2051 ..... 13B76N-AS-2 . [CR weveeeeiiiiieieeeiiieccceeiieeeeees [ T 400,000 |......ccunnneen 377,875
Evergreen Basket of Long Fixed Rate Peace Park CLO Ltd-PCEPK 2021-1A C

. |ABS Bank Loans and Corporate Bonds .400,000 ... ....380,543 (07/14/2023 ..... 07/15/2051 ..... T0470M-AJ-4 . |.. . ...400,000 .380,543
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1I-0AKC 2016-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooniinnnnniiiiiiineens feneiiiiiinns 400,000 |....vvveennnne 391,178 | 07/14/2023 ..... 07/15/2051 ..... B7110N-AP-0 . [13A BR ..eoveiiiiieenieiiiiieeeeeeens [ 1 e 400,000 |......ccunnnen 391,178
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviinnnnniiiiiiineees feneiiiiiinns 400,000 |...cvvveennnne 390,277 |07/14/2023 ..... 07/15/2051 ..... 749800-AE-1 . | ALM Ltd/KY-RRAM 2021-17A A2 ... [ 1 coceiiiiiiiiiiineiiiien [ 400,000 |......ccuunnen 390,277
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 .......cccccviviiiiiiiniiiins fooviininneiiiiiiinnens feeeiiiiiinns 400,000 |...cvvveennnne 382,586 |07/14/2023 ..... 07/15/2051 ..... U N 20002V-AE-8 . | ELM10 2021-3A C-ELM10 2021-3A C .. [1 .ccvrrrrriiiiiiiiiiiiiiiiens [ 400,000 |......ccuunnen 382,586
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 5,723,436 |............ 4,465,563 | 07/14/2023 ..... 07/15/2051 ..... 747525-AV-5 . | QUALCOMM INC-SENIOR UNSECURED ..... [1 .ocevreiiiiiiiiiiiiiiiiiiies o 5,723,436 |............ 4,465,563
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 5,607,938 |............ 4,290,116 [07/14/2023 ..... 07/15/2051 ..... 45138L-BD-4 . | IDAHO PONER CORP-SECURED NOTE ..... [1 .occevririiiiiiiiiiiiiiiiinns o 5,607,938 |............ 4,290,116
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC
ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 20,875,000 |........... 20,875,000 (07/14/2023 ..... 07/15/2051 ..... 515095-MI-6 . |-eeeeeeeeeeeeeeiiiee e [T [ 20,875,000 |[........... 20,875,000
Evergreen Basket of Long Fixed Rate SCL XL | FUND L.P. - Senior Secured
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 9,754,285 |............ 9,754,285 | 07/14/2023 ..... 07/15/2051 ..... 78401Z-MM-2 . Revolving Faci lity .....oooovvvnes [ 1o o 9,754,285 |........... 9,754,285
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,100,000 |........c... 7,815,180 |07/14/2023 ..... 07/15/2051 ..... Q1842#-AE-8 . | ARC Infrastructure WA Pty Ltd ..... [2 .ccoovrriiiiniiiiiiii s 8,100,000 |....evveenns 7,815,180
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds [ 1 ....ceevviiniviiinviiiiiiiinns Joonreiiiiiiiiiciiinciins Joeeeiinens 7,700,000 |..ceevnneen 7,599,246 |07/14/2023 ..... 07/15/2051 ..... 786584-A#-9 . [Safran Senior Note Ser ......ccovveer [2 toriiiiiiiiiiiins oo 7,700,000 |..uuvernnnen 7,599,246
Evergreen Basket of Long Fixed Rate

. |ABS Bank Loans and Corporate Bonds 7,750,000 |............ 7,595,209 | 07/14/2023 ..... 07/15/2051 ..... 78467K-B*-7 . | SSE PLC Senior Note Ser .. ....7,750,000 .... 7,595,209
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 19,515,606 |........... 17,312,069 (07/14/2023 ..... 07/15/2051 ..... 48255K-AA-4 . | KKR Core Holding Company LLC ....... [2 .eooviriiiiiiinnniiiiiinnnns foeeins 19,515,606 |........... 17,312,059
Evergreen Basket of Long Fixed Rate Australia Pacific Airpor Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 5,800,000 |............ 5,570,859 (07/14/2023 ..... 07/15/2051 ..... Q0832%-AD-8 . Note ......ooiiiiiiiiiiiiiiiiiieeiiiies [ 2 i e 5,800,000 |....ovvennns 5,570,859
Evergreen Basket of Long Fixed Rate Konink i jke Vopak N.V. Senior Note

. |ABS Bank Loans and Corporate Bonds 6,000,000 |............ 5,648,856 (07/14/2023 ..... 07/15/2051 ..... N42816-BW-4 . [Ser ... . ....6,000,000 .... 5,648,856
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2019-1-PLMRS
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 1,300,000 |...cevveeens 1,266,689 |07/14/2023 ..... 07/15/2051 ..... 69700G-AL-6 . [2019-1A AR ....cvvveiieiiiiiieeeeeen [T e 1,300,000 |............ 1,266,689
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-MORGN 2017-1A BR
ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiinniinnnin fooniinniniiiiiiiieeens foeeiiiinns 1,300,000 |...cevveeens 1,249,082 |07/14/2023 ..... 07/15/2051 ..... 33836J-AE-9 . |eeeiiieieeeeeiieee e [T e 1,300,000 |............ 1,249,082
Evergreen Basket of Long Fixed Rate Anchorage Capital Clo 20-ANCHC
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,300,000 |...cevveeens 1,261,257 {07/14/2023 ..... 07/15/2051 ..... 03330Y-AE-0 . 2021-20A B ......coouvreiiiiiiinieeenes [T e 1,300,000 |............ 1,261,257
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2019-
ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniiiiiies |ovviiinnniiiiiiiiiiinens foieiiinns 1,200,000 |............ 1,164,596 [07/14/2023 ..... 07/15/2051 ..... 08186P-AN-3 . J18ABR .....ooovecvveereeiiiiiieneeeeeee [T i o, 1,200,000 |............ 1,164,5%
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

12753AB8 .......... [ABS Bank Loans and Corporate Bonds |1 .. 1,100,000 |............ 1,058,408 [07/14/2023 ..... 07/15/2061 ..... 67112C-AN-7 . | OZLM XIX Ltd-0ZLM 2017-19A A2AR .. (1. ....1,100,000 .... 1,058,408
Evergreen Basket of Long Fixed Rate Flatiron CLO 19 Ltd-FLAT 2019-1A BR
ABS Bank Loans and Corporate Bonds |1 ............oooeeiiiiiiiiiin [ o, 1,000,000 |......oenvnnnee 974,037 |07/14/2023 ..... 07/15/2061 ..... 33883J-A0-4 . [oeeeeeeeie e | T [ 1,000,000 |....ovvvvvnnnes 974,037
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ e, 1,000,000 |......oevnnnnee 977,464 107/14/2023 ..... 07/15/2061 ..... 48250E-AS-4 . | KKR CLO 30 Ltd-KKR 30A BR .....coooe [T coriiiiiiiiiiiis [ 1,000,000 |....ovvvvvvnnns 977,464
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2019--CANYC
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ e, 1,000,000 |......oevvnnee 964,523 (07/14/2023 ..... 07/15/2061 ..... 13887W-AL-4 . J2019-2A BR ....oveeiiiiiiiiiiiiiiiienens [T s | 1,000,000 |....ovvvvvnnnns 964,523
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ...........ccoeeeiiiiiiiiiin [ o, 1,000,000 |......oevnnneee 944,957 (07/14/2023 ..... 07/15/2061 ..... 92919D-AE-8 . | Voya CLO Ltd-VOYA 2021-3A C ........ [T cooeeiiiiiiiii [ 1,000,000 |....ovvvvvnnnns 944,957
Evergreen Basket of Long Fixed Rate Highbridge Loan Manageme-HLM 2021-
ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiiiiiiiiin [ o, 1,000,000 |......oevnnneee 942,289 (07/14/2023 ..... 07/15/2061 ..... A0440X-AE=1 . [16A C .oevvvvvrrveeieenrerereeeeeeeeeeeeens [T [ 1,000,000 |....ovvvvvnnnns 942,289
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ e, 1,000,000 |......cevnnnee 947,730 |07/14/2023 ..... 07/15/2061 ..... 06762T-AE-1 . | Babson CLO Ltd/Cayman Islands ..... [1 ..o foinnnnns 1,000,000 |....ovvvvvnnnns 947,730
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Class
ABS Bank Loans and Corporate Bonds |1 ...ccevuvviveiiiiiiiiiiniiiinne foonreniniiiinriiinieins foeeveiiiennns 909,091 |ovuvieninnnns 912,909 | 07/14/2023 ..... 07/15/2051 ..... 87289B-AB-0 . [A-2 Secured Floating Rate Note ..... [1 .ooveerviiiiiiiiiiiiiiiiines oo 909,091 [ovevvnernnnns 912,909
Evergreen Basket of Long Fixed Rate Sound Point CLO Ltd-SNDPT 2021-4A C
ABS Bank Loans and Corporate Bonds |1 ............ccooeeeiiiiiiiiiin [ o, 900,000 fouuunivvrnnnnns 836,541 | 07/14/2023 ..... 07/15/2061 ..... 83B16A-AL-3 . [-eeeeeeeeneeeeeieiee e | T [ 900,000 [.ooevivvunnnnns 836,541
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-
ABS Bank Loans and Corporate Bonds |1 ............cooeeeiiiiiiiiiin [ o, 900,000 [vvvvvvrrrnnnns 863,682 |07/14/2023 ..... 07/15/2061 ..... 05684C-A0-8 . [BABR ..oeeeeeeeeeiee [T [ 900,000 [..vvvvvvvvnnnns 863,682
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2019--CANYC

. [ABS Bank Loans and Corporate Bonds .900,000 |... ....851,625 |07/14/2023 ..... 07/15/2061 ..... 13887W-AN-0 . [2019-2A CR ... . ....900,000 .851,625

Evergreen Basket of Long Fixed Rate OHA Credit Funding 4 Ltd-0AKC 2019-
ABS Bank Loans and Corporate Bonds |1 ............cooeeeiiiiiiiiiin [ e, 900,000 [vvvvrvvrrnnnns 864,187 |07/14/2023 ..... 07/15/2061 ..... 67008D-AW-3 . J4A CR .oooeeeeeeeeeee [T [ 900,000 [..evvvvvvvnnnns 864,187
Evergreen Basket of Long Fixed Rate Hayfin Kingsland XI Ltd-HAYFN 2019-
ABS Bank Loans and Corporate Bonds |1 ............cooeeeiiiiiiiiiin [ e, 800,000 [......oevnnnnen 775,822 |07/14/2023 ..... 07/15/2061 ..... A2086N-AJ-7 . RABR oo [T [ 800,000 [...vvvvvvvnnnns 775,822
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 ...........cooeeeiiiiiiiiiin [ o, 700,000 [....ovvnnnnnnns 674,827 |07/14/2023 ..... 07/15/2061 ..... B N (RN 67707L-AJ-7 . | Oak Hill Credit Partners ........... [T i [ 700,000 [..vvvvvvvvnnnns 674,827
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Loan Partners CL-BABSN
ABS Bank Loans and Corporate Bonds |1 ........coeviviiviniiiiiinnnns fooviniiinns ol 700,000 |...ccvvvnnnnnns 702,410 |07/14/2023 ..... LT 70 O R R 06762V-AC-0 . [2022-3A B .....ccovvveviiiiininnnininnn | 1o [ 700,000 [.ooeeievunnnnns 702,410
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 ........cooviviiviniiiiiiinnns fooviniiinns ol 600,000 |....ccvvvnnnnne 572,695 |07/14/2023 ..... LT 70 O R 75009P-AE-7 . [Rad CLO 12 Ltd-RAD 2021-12A C ... |1 ceerrrniiiiiiiiiiieciinis [l 600,000 [..ocevvvunnnnns 572,695
Evergreen Basket of Long Fixed Rate SOFR Replacement Suap - OME cleared ASSURANT CLO | LTD-MORGN 2017-1A CR
ABS Bank Loans and Corporate Bonds |1 ........coovviiivinniiiiinnnns fooviiniiins o 500,000 [oeuiiiinnnnns 473,652 |07/14/2023 ..... LY 0 O 33836J-AG-4 . [-eeeeeeenieeeeiiiiee e | T [ 500,000 [.ooeeievunnnnns 473,652
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared Eaton Vance CLO 2020-2 L-EATON
ABS Bank Loans and Corporate Bonds |1 ........coovvvviviniiiiiinnnns foovinniinins s 500,000 [oeuiiiinnnnns 480,547 |07/14/2023 ..... LT 70 O R R 27820P-AS-5 . [2020-2A CR ....coevvvvveniiiiiiiinnenee | 1 [ 500,000 [.ooeeievunnnnns 480,547
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Symphony CLO XXIX Ltd-SYMP 2021-20A
ABS Bank Loans and Corporate Bonds |1 ........coovvvviviniiiiiinnnns foovinniinins s 500,000 [oeuuriiirnnnns 480,776 |07/14/2023 ..... LT 70 O R R 87168G-AG-4 . [C .ooovevvveiiiiiiiiiiieeceriineeeeeee | T [ 500,000 [.oeeievunnnnns 480,776
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 ........coovvviiviniiiiiinnnns fooviniiinns s 300,000 fouuuirirrnnnns 291,365 |07/14/2023 ..... LT 70 O R 00120B-AE-0 . [AGL CLO Ltd-AGL 2021-12A B ..eevvees |1 coiiiiiiiiiiiiinecceii [ 300,000 [.ooeeievunnnnns 291,365
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME
ABS Bank Loans and Corporate Bonds |1 ......evvvvveeviiinneeeinnnnns fooveveniiiinniiiiiiiinns foeviiiieeeeiiiiineeees feriieeneeenns (407,072)(01/17/2023 ..... 07/14/2023 ..... (T U RUPUPUR ASUUPPRPUPPTURRPI ISPPTS (407,072) [ weveemneeeeee [ e | e e [
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Prime Property Fund LLC Senior Note
ABS Bank Loans and Corporate Bonds |1 .............ccoooeeeiiiiin i, 300,000,000 |............ 3,105,673 |.......... (90,937,275) [ 07/14/2023 ..... 0771472051 ..ooe [eoeeeeeeieiiee s feeeiiiii 105,673 |.......... (93,507,291) | 74170%-AX=7 . [Series V ..covvvvvvvenvvrrevnnnneeneenns [ 1 e 3,000,000 [...ovvvnnnns 2,570,016
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 ........coeviviiviniiniiinnnns fooviniiinins s 400,000 foueuniviirnnnns 331,715 | 07/14/2023 ..... O 0 O R R 023586-C*-9 . [ AMERCO Senior Note Series A ........ |2 cooiiriveieiiiiiiniiiniininnns forvviiiiiinns 400,000 [.ooeeeevnnnnnns 331,715
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Dyal Cap Partners I11 Is Senior
ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 1,824,659 |............ 1,561,289 |07/14/2023 ..... LT 0 O N R 26746*-AA-2 . [Secured Notes ........ocoevvvvvvvvvvnnenn |1 oo [ 1,824,659 |...oennnnenn 1,561,289
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared BEAR STEARNS ASSET BACKE-SERIES
ABS Bank Loans and Corporate Bonds |1 ........cooviviiviniiiiiinnnns fooviiniiiins s 136,179 [ooeiiiiinnnnns 132,942 [07/14/2028 ..... O 0 O R R 07384Y-CD-6 . [2002-ACT CLASS BT ...ccvvvvvnviviinnee |1 e [t 136,179 [oevniieiinnnnn 132,942
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 ........cooviviiviniiiiiiinnns fooviiniins s 399,804 |.....ovvunnnnns 418,864 |07/14/2023 ..... LT 0 O R R 195869-Ad-1 . | COLONIAL PIPELINE CO-NOTE .......cc. |1 coriiiiiiiiiiiiiiiiiiinees e 399,804 |[.....cevvennnns 418,864
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Major League Baseball Tr Term Note
ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 2,800,000 [............ 2,492,689 (07/14/2023 ..... LU0 O N R 56081#-BZ-2 . [Series 43 .....ccovvvevviiiiinininnnnin | 1o [ 2,800,000 |............ 2,492,689
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Samsung Electronics Co L-DEBENTURE
ABS Bank Loans and Corporate Bonds |1 ......cccooovvvvvvninniiiinnnns fooviiiiiiiinniiiiiins fovviininnns 155,951 |vvveiininns 159,892 107/14/2023 ..... O O S P AP 796050-AE-2 . [oooiieieiiiiiiiiiiiiieeeeciiieeeeeeeee [ 1 [ 165,951 |ivvveinnnnnnns 159,892
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared City of New York NY-GENERAL

. |ABS Bank Loans and Corporate Bonds ..2,547,005 |............ 2,360,826 |07/14/2023 ..... 07/14/2051 ..... 6496611-YS-2 . |0BLIGATION UNLTD . . ... 2,547,095 .... 2,360,826
Evergreen Basket of Long Fixed Rate QIC Finance -Shopping Ce Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins foniinnnneiiiiiiiieens feneiiiiiinns 800,000 f........ceeees 714,353 |07/14/2023 ..... 07/14/2051 ..... Q7795#-AB-8 . INote ......ooovivriiiiiiiiiiiiieniiiens [T e 800,000 |.......cuvuees 714,353
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ....cceuvviveiiiiiiiiiiniiiinns foonveniiiiiiniiiinienins foerreiieennnns 797,070 [oeveeuvennnnes 798,036 (07/14/2023 ..... 07/14/2051 ..... 25654#-AA-0 . [Dodger Tickets LLC Senior Secured |1 ..coevvveiriiiiiiiniiiinines forreeniennnns 797,070 [oeevuveennnnnn 798,036
Evergreen Basket of Long Fixed Rate MFT Trust 2020-ABC-SERIES 2020-ABC
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,327,112 [ 930,300 |07/14/2023 ..... 07/14/2051 ..... 55317B-AA-5 . JCLASS A o [T e 1,327,112 | 930,300
Evergreen Basket of Long Fixed Rate Wells Fargo Bank Northwe Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccviviiiiininiiiins fooviinnneniiiiiiiinees feneiiiiiinns 208,629 |............... 205,081 | 07/14/2023 ..... 07/14/2051 ..... 94978#-GP-6 . [Secured Note Tr B 2007 =1B .......... [1 cocooreiriiiiiiiiiniiiiiens e 208,629 |....oveeennnne 205,081
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiiins fooniinniniiiiiiiienens feneiiiiinnns 434,638 |......ooonnnne 398,671 | 07/14/2023 ..... 07/14/2051 ..... 05400F-AG-6 . [Secured .........ccocuvereremiinnennnnns [T oo e 434,638 |.......cenee 398,671
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foovinnneciiiiiiinnens foneiiiiiinns 304,705 |..ovveeennnnns 280,015 | 07/14/2023 ..... 07/14/2051 ..... 22822R-BH-2 . | Crown Castle Towers LLC-SECURED .. [1 ..c.ooovviiiiiiennniiiiniinns foneniiiiiiins 304,705 |...oeveeennnne 280,015
Evergreen Basket of Long Fixed Rate Green Mountain Power Cor First Mtg
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooviinnineiiiiiiinnens feneiiiiiinns 350,000 |...cvvveennnne 372,712 |07/14/2023 ..... 07/14/2051 ..... 393154-L8-6 . [Bond .....eooiiiiiiiiiiiiiiiiieeeeiiees [T e 350,000 |-evvveernnne 372,712
Evergreen Basket of Long Fixed Rate Georgia Transmission Cor First
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,314,000 |............ 1,314,223 (07/14/2023 ..... 07/14/2051 ..... 373628-AA-0 . Mortgage ........ccovevvieriiiiinnnnneenns [T e 1,314,000 |....oveeennn 1,314,223
Evergreen Basket of Long Fixed Rate CRONN CASTLE-SERIES 2009-1CLASS A2
ABS Bank Loans and Corporate Bonds |1 .......cccccoviviiiiiiininiins fooviinninniiiiiiineens feneiiiiiinns 455,000 |..vveeeeennnns 438,669 |07/14/2023 ..... 07/14/2051 ..... T2349C-AB-8 . |-eeeerieieeeeeiiiiee e [T e 455,000 |.evvieeenne 438,669
Evergreen Basket of Long Fixed Rate Texas-New Mexico Power C Senior

. |ABS Bank Loans and Corporate Bonds .400,000 ... ....342,674 (07/14/2023 ..... 07/14/2051 ..... 882884-0@-6 . [Secured Notes .. . ...400,000 .342,674
Evergreen Basket of Long Fixed Rate State of Georgia-BUILD AMERICA GEN
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiinniniiiins fooviinnnnciiiiiiinnens feneiiiiiinns 210,000 |...cvvveennne 207,864 | 07/14/2023 ..... 07/14/2051 ..... 373384-NZ-5 . JOBLIG ..evvveeeeeeinieeeeeeiiiiiceeeene [ 1 e 210,000 |...ooeeiunnnns 207,864
Evergreen Basket of Long Fixed Rate Houston Independent Scho-BUILD
ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 1,050,000 |.......cc... 1,038,450 |07/14/2023 ..... 07/14/2051 ..... 442403-FY-2 . |AMERICA GEN OBLIG ......ovvvvvevvcnnne [ 1o e 1,050,000 |............ 1,038,450
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Vanguard Group, Inc. Senior Notes
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 1,000,000 |......ccvveeens 979,717 | 07/14/2023 ... 07/14/2051 ..... U N 92203#-AR-9 . [Series D ..cc.eeevereiinieiinniiiiieenns [T e 1,000,000 |....ccevvrennnn 979,717
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Vanguard Group, Inc. Senior Notes
ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 3,000,000 |............ 3,024,543 | 07/14/2023 ..... 07/14/2051 ..... 92203#-AS-7 . [Series E ..ooocuvveeiiiiiiiiiiiniiiens [T e 3,000,000 |-..uvveennns 3,024,543
Evergreen Basket of Long Fixed Rate PENNSYLVANIA ST-BUILD AMERICA GEN
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 1,348,621 |............ 1,334,651 07/14/2023 ..... 07/14/2051 ..... T0914P-ME-9 . JOBLIG ..evvveeeeeeiniiieneeeiiiieeeeeeen [ 1 e 1,348,621 |............ 1,334,651
Evergreen Basket of Long Fixed Rate BOULDER LARIMER & WELD C-GENERAL
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins fooviiinninniiiiiiinnees feneiiiiiinns 550,000 |...ccvvveennnne 550,121 |07/14/2023 ..... 07/14/2051 ..... 101565-YR-4 . [OBLIGATION UNLTD .....eeevveeenevinnene [ T e o 550,000 |.uvveereenne 550,121
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,670,041 |............ 1,678,408 | 07/14/2023 ..... 07/14/2051 ..... 91412N-AF-7 . | University of Chicago/Th-BOND ..... [1 ..ccoveriiiiiiiiiniiiiiiiins o 1,670,041 |............ 1,678,408
Evergreen Basket of Long Fixed Rate NARA Caves Lease Trust Lease Backed
ABS Bank Loans and Corporate Bonds |1 .......cccccoviviiiiiiininiins fooviinninniiiiiiineens feneiiiiiinns 687,526 |......oeennnn. 681,761 (07/14/2023 ..... 07/14/2051 ..... 63080#-AA-5 . 08 .ooviiuiiiiiiiiiiiiiieee e [T e 687,526 |....eveeeennn 681,761
Evergreen Basket of Long Fixed Rate VIRGINIA ST PUBLIC SCH A-REVENUE
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniniiiiiiienens feneiiiiiinns 700,000 f....oeeeennnnes 707,791 | 07/14/2023 ..... 07/14/2051 ..... 92817S-TZ-1 . BONDS .eeeviieieeiiiieneeeeeieeeees [T el 700,000 |.....ooeunnnen 707,791
Evergreen Basket of Long Fixed Rate Envestra Victoria Pty Lt Senior

. |ABS Bank Loans and Corporate Bonds 6,350,000 |............ 6,569,100 | 07/14/2023 ..... 07/14/2051 ..... 03535#-AD-8 . [Secured . ....6,350,000 ....6,569,100
Evergreen Basket of Long Fixed Rate TEXAS ST TRANSPRTN COMM-BUILD
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,210,79% |............ 1,223,280 |07/14/2023 ..... 07/14/2051 ..... 88283L-HU-3 . |AMERICA REVENUE ........covvvvvvvinns [T oo e 1,210,795 |.eveeeens 1,223,280
Evergreen Basket of Long Fixed Rate TEXAS ST TRANSPRTN COMM-BUILD
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnnniiiiiiinnens feeeiiiiinnns 382,311 | 377,971 | 07/14/2023 ... 07/14/2051 ..... 88283L-HT-6 . |AMERICA REVENUE .........ooovvvvvvcnnns [ 1 oo e 382,311 |, 377,971
Evergreen Basket of Long Fixed Rate Millennium Pipeline Comp Senior

. |ABS Bank Loans and Corporate Bonds ..2,914,380 |............ 3,001,829 |07/14/2023 ..... 07/14/2051 ... 60040#-AB-8 . [Secured .... . .... 2,914,380 ....3,001,829
Evergreen Basket of Long Fixed Rate Shepherds Flat Funding T Trust A-1-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 1,200,000 |.....oveeens 1,161,301 | 07/14/2023 ..... 07/14/2051 ..... 82340%-AB-3 . |G Cer ...eeevrvviurnnreerriiinnineeneiine [ 1o e 1,200,000 |............ 1,161,301
Evergreen Basket of Long Fixed Rate State of Georgia-BUILD AMERICA GEN
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins foviinnneiiiiiiiinnens feneiiiiiinns 410,543 |oovveeeeennnns 402,768 | 07/14/2023 ..... 07/14/2051 ..... 373384-PA-8 . JOBLIG ..evvveeeeeeiiiiieneeiiiieeeeenen [ 1 e 410,543 [oooeeeennnns 402,768
Evergreen Basket of Long Fixed Rate VA Bangor Lease Finance Lease
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnnniiiiiiinnens feeeiiiiinnns 495,274 |..oooonnnns 479,394 (07/14/2023 ..... 07/14/2051 ... 918488-AA-1 . Backed Ct ......ooocuvveeieriiininnes [ 1 e 495,274 |..ooeeennnnnns 479,394
Evergreen Basket of Long Fixed Rate State of Georgia-GENERAL OBLIGATION
ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiinniiiiiie fovviinniiiiiiiiiiiiiess foveeiiiiiinnns 399.830 [.oeeriiinnnns 392,460 |07/14/2023 ..... 07/14/2051 ..... 373384-TP-1 . JUNLTD ..ooovvvnvvveneniiiiieeneeeiiinee [ 1o o, 399,830 [...ooeiiiunnnns 392,460
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

. |ABS Bank Loans and Corporate Bonds 1,850,000 |............ 1,834,974 (07/14/2023 ..... 07/14/2051 ..... 90312%-AC-8 . | NS Gas, Inc. Gtd Senior Note ... [1 ..ccooiiiiiiiiiiniiiiiinns [ 1,850,000 ... 1,834,974
Evergreen Basket of Long Fixed Rate British Land Company PLC Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins foniinnnneiiiiiiiieens feneiiiiiinns 800,000 f........ceeees 796,858 | 07/14/2023 ..... 07/14/2051 ..... G1108#-AF-5 . Note Ser .......cccvuveveeiiiinnnnnnnnns [ 1o e 800,000 |.......cueuees 796,858
Evergreen Basket of Long Fixed Rate British Land Company PLC Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,200,000 |.....oveeens 1,154,503 |07/14/2023 ..... 07/14/2051 ..... G1108#-AG-3 . Note Ser ........ccoveevrrriiinennnnnnns [T o e 1,200,000 |............ 1,154,503
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds [ 1 ...ocevevviniiiiniiiiiiiinnns Joonveiiiiiiiniiiineiins Joeeeiiens 2,400,000 |...euvennnns 2,385,504 | 07/14/2023 ..... 07/14/2051 ..... G20448-AY-1 . | Compass Group PLC Senior Note Ser |1 ..oveeveivirviininiiiiiiiiines fooreennenns 2,400,000 |.....eevens 2,385,504
Evergreen Basket of Long Fixed Rate MASSACHUSETTS ST SCH BLD-REVENUE
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 1,654,846 |............ 1,594,816 |07/14/2023 ..... 07/14/2051 ..... 576000-LA-9 . [BONDS .....evvvvvieiiiiiieineeciineenes [T e 1,654,846 |............ 1,504,816
Evergreen Basket of Long Fixed Rate Transpower New Zealand L Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 2,500,000 |............ 2,374,360 (07/14/2023 ..... 07/14/2051 ..... 091948-AC-1 . Note Ser ......oovcvveeveriiiinneennennns [ 1o e 2,500,000 [............ 2,374,360
Evergreen Basket of Long Fixed Rate CSLB Holdings, Inc. Gtd Senior Note
ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 2,450,000 |............ 2,427,641 (07/14/2023 ..... 07/14/2051 ..... 12656%-AC-6 . [cveeeennreeeeeeeiiiieeeeeiieeeeeee [ T e 2,450,000 |[............ 2,427,641
Evergreen Basket of Long Fixed Rate CSLB Holdings, Inc. Gtd Senior Note
ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 2,400,000 |............ 2,204,986 | 07/14/2023 ..... 07/14/2051 ..... 12656%-AD~4 . [oeeeeeiieeieeeeieie e [ T e 2,400,000 [............ 2,294,986
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnnniiiiiiinnens feeeiiiiinnns 435,714 | 437,605 |07/14/2023 ..... 07/14/2051 ..... 442331-QM-9 . | HOUSTON TX-GENERAL OBLIGATION LTD [ 1 eevvvieeiiiiiiiiiniiiiiiees [ 435,714 [ooeeeennnes 437,605
Evergreen Basket of Long Fixed Rate NEW YORK CITY NY TRANSIT-REVENUE
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,758,939 |........c... 4,457,433 | 07/14/2023 ..... 07/14/2051 ..... 649710-RB-1 . JBONDS .....eevvveeieiiiiiiiieeeciiieeens [T e 4,758,939 |............ 4,457,433
Evergreen Basket of Long Fixed Rate DTE Electric Co-SENIOR SECURED NOTE

. |ABS Bank Loans and Corporate Bonds .231,242 |... ....213,353 (07/14/2023 ..... 07/14/2051 ..... 250847-DU-1 . |.. . ....231,242 .213,353
Evergreen Basket of Long Fixed Rate YORKSHIRE WTR SERV BRADFORD-GTD SR
ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 2,500,000 |............ 2,470,528 (07/14/2023 ..... 07/14/2051 ..... G98508-AC-7 . SEC CL A eevvveeeeeeiiiieeeeeeeieeeens [T e 2,500,000 [............ 2,470,528
Evergreen Basket of Long Fixed Rate HEB Grocery Co. L.P. Senior Note
ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 1,000,000 |......cceveeens 943,080 |07/14/2023 ..... 07/14/2051 ..... A2251#-AN-6 . Ser evvveiieiiiiiieeeeeiieeeeeen [T e 1,000,000 |....ccevvnennnn 943,080
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared HEB Grocery Co. L.P. Senior Note
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 1,000,000 |......ccvveeens 942,640 |07/14/2023 ..... 07/14/2051 ..... U N A2251#-A0-7 . [8r oeereeiieeiiiiieeeeeeiineeeeeeen [T 1,000,000 |....ccevvnennnn 942,640
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared VA LEWISTON LEASE FIN TR-LEASE
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiininiiiins fooniiinnniniiiiiineens feneiiiiiinns 657,424 |............... 646,064 | 07/14/2023 ..... 07/14/2051 ..... 91848#-AA-9 . |BACKED CTFS ....evvveveeiiiiiieenennens [ 1 el 657,424 |........... 646,064
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ...cceeeviinviiiinviiiniiinnns Joonreiiiiiiiiniiineiins Joeeeeiinens 1,700,000 |......u.een 1,543,765 |07/14/2023 ..... 07/14/2051 ..... 266228-C8-2 . |Duquesne Light Co. First Mortgage |1 ..ooeeveveerveiniveiniiiinines fooveennenns 1,700,000 [...ccvuneenn 1,543,765
Evergreen Basket of Long Fixed Rate Australian Gas Networks Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 2,900,000 |............ 2,802,299 |07/14/2023 ..... 07/14/2051 ..... 035348-AB-5 . Note Ser ........ccoveeeeeriiiinnennnnnns [T e 2,900,000 [............ 2,802,299
Evergreen Basket of Long Fixed Rate Trustees of Amherst Coll-UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccceviiiiiiininiiiins fooviinnnnnniiiiiiinnens feneiiiiiinns 500,000 |...ccvvveennnne 457,340 |07/14/2023 ..... 07/14/2051 ..... 898361-AP-5 . INOTE ......oovriiiiiiinniiiiiiiineeeni [ 1 e 500,000 |......ccuneee 457,340
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds [ 1 ...ocevevviniiiiniiiiiiiinnns Joonveiiiiiiiniiiineiins Joeeeiiens 3,600,000 |....uvevnnns 3,356,442 | 07/14/2023 ..... 07/14/2051 ..... 57169*-AU-1 . [Mars, Inc. Senior Note Ser ......... [ 1 cooveiriiiiniiiiiniiiines oo 3,600,000 |...uvevnnnen 3,356,442
Evergreen Basket of Long Fixed Rate OREGON ST DEPT OF TRANSPRTN-BUILD
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinniniiiiiiiinnnns feneiiiiiinns 225,986 |..oveeeeennes 215,200 |07/14/2023 ..... 07/14/2051 ..... 68607D-NK-7 . |AMERICA REVENUE .........oeevvvvvvinnns [ 1 oo e 225,986 |.......ccunees 215,200
Evergreen Basket of Long Fixed Rate Air Products and Chemica-SENIOR

. |ABS Bank Loans and Corporate Bonds ..2,097,969 |............ 1,787,713 | 07/14/2023 ..... 07/14/2051 ..... 009158-BC-9 . |UNSECURED ... ... 2,097,969 ....1,787,713
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Op Fd Inc-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviviiiiiiininiins fooviinninniiiiiiineens feneiiiiiinns 486,964 |........c.eeee 466,672 | 07/14/2023 ..... 07/14/2051 ..... 18469P-A#-7 . [Senior Secured ........ccccoecvieeeenes [T i 486,964 |....oveeennnne 466,672
Evergreen Basket of Long Fixed Rate NORTH CAROLINA ST TPK AUTH-BUILD
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnnniiiiiiinnens feeeiiiiinnns 652,480 |..oveeeiinnnns 618,306 | 07/14/2023 ..... 07/14/2051 ..... 658308-AA-9 . |AMERICA REVENUE .........oeovvvvvvinnns [ 1 oo e 652,480 |..uvveeennne 618,306
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Fd Inc-

. |ABS Bank Loans and Corporate Bonds .502,839 ... ....481,139 (07/14/2023 ..... 07/14/2051 ... 184690-A#-5 . [Senior Secured ... . ....502,839 .481,139
Evergreen Basket of Long Fixed Rate PRES & FELLOWS OF HARVAR-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiininiiiins foviinniniiiiiiiineens feneiiiiiinns 300,000 |...cvvvnennnne 279,107 | 07/14/2023 ..... 07/14/2051 ..... 740816-AK-9 . JUNSECURED BOND .......cccuuvveeeeevvnnns [ 1o e 300,000 |.....coeunnnnes 279,107
Evergreen Basket of Long Fixed Rate Austin Powder Holdings C Senior
ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiinniinnnin fooniinniniiiiiiiieeens foeeiiiinns 3,800,000 |............ 3,686,403 (07/14/2023 ..... 07/14/2051 ..... 05237*-AF-1 . Note Ser ........ccovvveeriiiinnnnnnnnns [2 i e 3,800,000 |...uvvvennnn 3,686,403
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Fd Inc-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnnniiiiiiinnens feeeiiiiinnns 932,684 |.....ooeennnnns 884,932 |07/14/2023 ..... 07/14/2051 ... 184692-B#-7 . [Senior Secured ........ccooevvneeenens [T i e 932,684 [.....cconnnes 884,932
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Note
ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniiiiiies |ovviiinnniiiiiiiiiiinens foieiiinns 1,200,000 |............ 1,144,051 {07/14/2023 ..... 07/14/2051 ..... 412425 -AT-9 . J8er iivvveeieiiiiiiiiiieiiiiiiieeeeeeeee [T o, 1,200,000 |............ 1,144,051
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Hardwood Funding LLC Senior Note

. |ABS Bank Loans and Corporate Bonds 2,200,000 |............ 2,045,811 | 07/14/2023 ..... 07/14/2051 ..... 41242%-AU-6 . [Ser ... ... 2,200,000
Evergreen Basket of Long Fixed Rate DEXUS Funds Management L Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 4,150,000 |............ 3,737,233 | 07/14/2023 ..... 07/14/2051 ..... 03189*-AC-3 . Note Ser ........ccoeveveriicinennnnnnns [T e 4,150,000
Evergreen Basket of Long Fixed Rate Kayne Anderson Midstream SER H SR
ABS Bank Loans and Corporate Bonds |1 .......cccccoviviiiiiiininiins fooviinninniiiiiiineens feneiiiiiinns 930,769 |..vvvvreennnns 927,578 |07/14/2023 ..... 07/14/2051 ..... 48661E-08-5 . JUNSECD NT . [ 1 e 930,769
Evergreen Basket of Long Fixed Rate Kayne Anderson Midstream SER | SR
ABS Bank Loans and Corporate Bonds |1 .......cccccoviviiiiiiininiins fooviinninniiiiiiineens feneiiiiiinns 846,154 |.....oocnnnne 801,841 | 07/14/2023 ..... 07/14/2051 ..... 48661E-C#-3 . JUNSECD NT . [ 1 e 846, 154
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ...oceevviiniiiiiiiiriniiinnns Joonreiiiiiiiinciiiniiins Joveeeeinens 1,650,000 |............ 1,575,681 | 07/14/2023 ..... 07/14/2051 ..... (20448-BA-2 . | Compass Group PLC Senior Note Ser |1 ..oveereiveriviininiiiiiiiiines fooreenieens 1,650,000
Evergreen Basket of Long Fixed Rate SALEM-KEIZER OR SCH DIST-GENERAL
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiiins fooniinniniiiiiiiienens feneiiiiinnns 436,39 |...ooeeeinnnns 479,370 |07/14/2023 ..... 07/14/2051 ..... T94173-FG-4 . JOBLIGATION UNLTD ...oovvevnneiniieenes [ 1 e 436,396
Evergreen Basket of Long Fixed Rate SALT LAKE CNTY UT TRANSP-BUILD
ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 1,010,674 |..ceveeeeen. 991,810 | 07/14/2023 ..... 07/14/2051 ..... 79569T-AE-3 . |AMERICA REVENUE .......ceeovvvvvvvinns [T oo e 1,010,674
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiins foovinniiciiiiiiineens foneiiiiiinns 800,000 f..........eceee 747,849 |07/14/2023 ..... 07/14/2051 ..... THTO*-AE-9 . [8er evveeeeeiiiiiiiieeceiiieeeeeeeen [ 1 e 800,000
Evergreen Basket of Long Fixed Rate Fonterra Co-operative Gr Senior
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 2,600,000 |............ 2,423,647 |07/14/2023 ..... 07/14/2051 ..... 03920#-AG-4 . Note ....ooeriiiiiiiiiiiiiiiiiieeeene [T 2,600,000
Evergreen Basket of Long Fixed Rate Nor thwel | Healthcare Inc - Senior
ABS Bank Loans and Corporate Bonds |1 ....cevuvviveiiiriiiiiiniiiinns foonreniniiiiniciinieiins foenveiiiennns 831,468 |......cccvnnnen 790,694 | 07/14/2023 ..... 07/14/2051 ..... 662352-A%*-4 . [Secured Note ......ccevveevnveenvennnne [ 1 i o 831,468
Evergreen Basket of Long Fixed Rate

. |ABS Bank Loans and Corporate Bonds .919,365 |... ....772,098 (07/14/2023 ..... 07/14/2051 ..... 04352E-AA-3 . | Ascension Health-SENIOR UNSECURED ....919,365
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds [ 1 ...cceevveiniviiiniiiiniiinnns Joonreiiiiiiinciiineiins Joeeeiinens 2,000,000 |..euurernnns 1,898,992 [07/14/2023 ..... 07/14/2051 ..... G2037*-AB-2 . [Chanel, Inc. Senior Note Series B [ 1 ..ooeeruveerviininiiniiiiiines Jooreeninenns 2,000,000
Evergreen Basket of Long Fixed Rate 2014 REPLACEMENT PWR STATUTORY TR
ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 2,399,808 |............ 2,287,975 (07/14/2023 ..... 07/14/2051 ..... 90226#-AA-3 . SR SECD NT ...eevveeeeneiiiiiieneeeiens [ 1 e 2,399,808
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Austin Pouder Holdings C Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins fooniinnnneiiiiiiinnens foeeiiiiiinns 700,000 f....eeeeennnnns 674,035 | 07/14/2023 ..... 07/14/2051 ..... U N 05237%-AH-7 . Note Ser ........ccoeveveriiiiiiiineninns [2 i el 700,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared LOS ANGELES CA UNIF SCH -GENERAL
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiininiiiins fooniiinnniniiiiiineens feneiiiiiinns 956,431 |..vveeeeinnnes 903,595 [07/14/2023 ..... 07/14/2051 ..... 544646-A6-9 . JOBLIGATION UNLTD .....oevvvvvvnnneeenns [ 1o e 956,431
Evergreen Basket of Long Fixed Rate Major League Baseball Tr Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 1,200,000 |.....oveeens 1,053,824 |07/14/2023 ..... 07/14/2051 ..... 56081#-AZ-3 . [Secured ..........ccceveereeriiineennens [T oo e 1,200,000
Evergreen Basket of Long Fixed Rate AEP Transmission Company Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 2,000,000 |............ 1,917,926 |07/14/2023 ..... 07/14/2051 ..... 00114%-AR-4 . Note Ser .......occoueeverrviinennnennns [T e 2,000,000
Evergreen Basket of Long Fixed Rate Manchester United Football Club,
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,500,000 |............ 3,277,533 | 07/14/2023 ..... 07/14/2051 ..... G5791#-AA-9 . JLtd Senior SecU ........coecvveeveeenes [T oo e 3,500,000
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds [ 1 ...ocevevviniiiiniiiiiiiinnns Joonveiiiiiiiniiiineiins Joeeeiiens 2,119,881 |..euuennnns 1,938,718 | 07/14/2023 ..... 07/14/2051 ..... 44919%-AC-2 . || 595 Express, LLC Senior Secured |1 ..oveerevverviininiininiinines fooveennnenns 2,119,881
Evergreen Basket of Long Fixed Rate TPF Equity REIT Operatin Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 5,000,000 |............ 4,685,030 (07/14/2023 ..... 07/14/2051 ..... 87278%-AD-4 . Note ....ooeviiiiiiiiiiiiiiiiiieeiiens [T e 5,000,000
Evergreen Basket of Long Fixed Rate Oncor Electric Delivery & Senior

. |ABS Bank Loans and Corporate Bonds 2,400,000 |............ 2,294,213 | 07/14/2023 ..... 07/14/2051 ..... 68233J-A*-5 . [Secured . ... 2,400,000
Evergreen Basket of Long Fixed Rate Mesa Air
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,025,684 |............ 1,856,515 07/14/2023 ..... 07/14/2051 ..... 590488-AA-6 . |eeeeriiieeeeeiiiiee e [ 2 e o 2,025,684
Evergreen Basket of Long Fixed Rate RREEF AMERICA REIT Il INC SR UNSECD
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 3,000,000 |............ 2,819,118 |07/14/2023 ..... 07/14/2051 ..... 74986@-AV-3 . NT SER D ..oevvvveeininieeneeiiiineenees [ 1o e 3,000,000
Evergreen Basket of Long Fixed Rate Oncor Electric Delivery SR SECD N

. |ABS Bank Loans and Corporate Bonds 1,400,000 |............ 1,336,854 [07/14/2023 ..... 07/14/2051 ... 68233J-A0-3 . [SER B ... . ... 1,400,000
Evergreen Basket of Long Fixed Rate lowa Interstate Railroad Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 2,398,000 |............ 2,290,443 | 07/14/2023 ..... 07/14/2051 ..... 462476-AA-2 . [Secured .........ooeeveeereiiiiinnnneens [T e 2,398,000
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins foviinnneiiiiiiiinnens feneiiiiiinns 297,544 |.....ocunnns 267,898 | 07/14/2023 ..... 07/14/2051 ..... 05389L-AA-1 . Note A3 ..ooveiieiiiiiiiieeiiieeenees [T e 297,544
Evergreen Basket of Long Fixed Rate Oaktree Capital Manageme Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiiiniiiins fooviinninniiiiiiineens feeeiiiiiinns 700,000 f....oceeennnes 509,043 (07/14/2023 ..... 07/14/2051 ... 674003-B*-8 . Notes ........cccouveiririiiiininnniiins [T el 700,000
Evergreen Basket of Long Fixed Rate DNP Select Income Fund | Senior
ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniiiiiies |ovviiinnniiiiiiiiiiinens foieiiinns 3,800,000 |............ 3,794,023 | 07/14/2023 ..... 07/14/2051 ..... 23325P-A*-5 . JSecured .......ooeeeeiiiiiiiiiiieeneees [T i o, 3,800,000
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared DNP Select Income Fund | Senior

. |ABS Bank Loans and Corporate Bonds 1,200,000 |............ 1,090,669 (07/14/2023 ..... 07/14/2051 ..... 23325P-A6-3 . [Secured .... . ... 1,200,000 ....1,090,669
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins foviinnnniiiiiiiiinens feneiiiiinns 626,473 |..ovveeeennnns 565,877 | 07/14/2023 ..... 07/14/2051 ..... 05389L-AB-9 . INote B7 ...cceevverirviiiiiiiiiiiiees [ 1 e 626,473 |..cvveeeennn 565,877
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccoviviiiiiiininiins fooviinninniiiiiiineens feneiiiiiinns 206,472 |.vveeeeennnes 266,766 | 07/14/2023 ..... 07/14/2051 ..... 05389L-AD-5 . Note A3 ....eoeviiiiiiniiiiiiiiieenens [T e T 266,766
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccoviviiiiiiininiins fooviinninniiiiiiineens feneiiiiiinns 306,901 |...cvveennne 276,216 | 07/14/2023 ..... 07/14/2051 ..... 05389L-AH-6 . [Note B7 ...cceevvereeiiiniiiiniiiiieens [ 1 e 306,901 |.vvveeeennne 276,216
Evergreen Basket of Long Fixed Rate GS MORTGAGE SECURITIES T-SERIES
ABS Bank Loans and Corporate Bonds |1 .......cccccviviiiiininiiiins fooviinnneniiiiiiiinees feneiiiiiinns 505,127 |.vveeeeennns 468,325 |07/14/2023 ..... 07/14/2051 ..... 36197Q-AG-4 . [2013-G1 CLASS B REID ...evvvveveevee [ 1o e 505,127 |.covveeennns 468,325
Evergreen Basket of Long Fixed Rate Mirvac Group Finance Ltd Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 2,900,000 |............ 2,587,290 (07/14/2023 ..... 07/14/2051 ..... 06235#-AN-2 . Note ....oeeiiiiiiiiiiiiiiiiieecees [T 2,900,000 [............ 2,587,290
Evergreen Basket of Long Fixed Rate Warburg Pincus LLC Senior Notes
ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 1,500,000 |.....oveeens 1,199,799 {07/14/2023 ..... 07/14/2051 ..... 93401%-AA-8 . [Series A ...occvveereiiiiiiiiineiiiens [T e 1,500,000 |............ 1,199,799
Evergreen Basket of Long Fixed Rate Angel Oak Financial Stra Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviineineiiiiiiinnens feeeiiiiinnns 300,000 |...cvvveennnne 259,637 |07/14/2023 ..... 07/14/2051 ..... 03464A-A@-9 . INote Series B .........cccceeerevvvccns [ 1 oo e 300,000 |......oeunnnnen 259,637
Evergreen Basket of Long Fixed Rate Johnson Matthey PLC Series B Senior
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,000,000 |......ceveeens 944,111 107/14/2023 ..... 07/14/2051 ..... 479142-E#-4 . Notes ....ooeriiiiiiininiiiiiiiennni [T e 1,000,000 |....ccvvrennnn 944,111
Evergreen Basket of Long Fixed Rate Johnson Matthey PLC Series A Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,100,000 |............ 1,055,743 [07/14/2023 ..... 07/14/2051 ..... 479142-E@-6 . Notes .....ooovvcvveiieeiiiiiniineeneis [T e 1,100,000 |............ 1,055,743
Evergreen Basket of Long Fixed Rate Aquarion Water Company O Senior

. |ABS Bank Loans and Corporate Bonds .510,742 |... ....465,723 (07/14/2023 ..... 07/14/2051 ..... 03840#-AD-6 . |Note .. . ....510,742 .465,723
Evergreen Basket of Long Fixed Rate I11inois Finance Authori-REVENUE
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviinnnnniiiiiiinnens feneiiiiiinns 489,146 |.............. 449,485 (07/14/2023 ..... 07/14/2051 ..... 45204E-C7-1 . BONDS ...evvvieineeiiiiennececneeeees [ 1 e 489,146 |..evvveennne 449,485
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooniinninniiiiiiinnens feneiiiiiinns 435,925 .oooiiiiinens 398,785 |07/14/2023 ..... 07/14/2051 ..... 05400F-AE-1 . [SecUred .........cevvuvvereeevvinnennnnns [T oo s 435,925 |..ooiiiiiennn 398,785
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Mirvac Group Gtd Senior Note Series
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 1,900,000 |...evveeens 1,747,546 |07/14/2023 ..... 07/14/2051 ..... U N 06235#-AT-9 . R .eeeveeiiiiiiiinieiiiiieeneeeiiieeeees [T e 1,900,000 |............ 1,747,546
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Avolon Aerospace Funding Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiininiiiins fooniiinnniniiiiiineens feneiiiiiinns 406,112 ... 371,692 |07/14/2023 ..... 07/14/2051 ..... 05400F-AC-5 . [Secured .........coeeuvverreeiiinnennnnns [T oo e 406,112 |ooeereeeenns 371,692
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinns foviinnnnniiiiiiineens feneiiiiiinns 336,471 |.veeeenns 306,892 |07/14/2023 ..... 07/14/2051 ..... 05400F-AA-9 . [Secured .........coevuveeereeiiinnennnens [T oo e 336,471 | 306,892
Evergreen Basket of Long Fixed Rate CSLB Holdings, Inc. Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 3,100,000 |............ 2,593,975 | 07/14/2023 ..... 07/14/2051 ..... 12656%-AR-3 . [Unsecured Notes ........ccccoovvveenns [T oo o 3,100,000 |...evvvenns 2,593,975
Evergreen Basket of Long Fixed Rate American Transmission Co Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,900,000 |.....vveeens 1,666,325 |07/14/2023 ..... 07/14/2051 ..... 03028P-K*-6 . [Note Series 2020A .........ccccoreeen [T oo e 1,900,000 |............ 1,666,325
Evergreen Basket of Long Fixed Rate Angel Oak Financial Stra Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,100,000 |......ceveens 984,772 |07/14/2023 ..... 07/14/2051 ..... 03464A-A*-1 . Note Series A ......oooovvvvveveeencces [T oo e 1,100,000 |...cocuvveennnn 984,772
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinniniiiiiiiinnnns feneiiiiiinns 328,159 |..vveeeeinnnes 204,177 |07/14/2023 ..... 07/14/2051 ..... 05389L-AK-9 . Note B7 ...cevvveeieiiiiiiiiiiiiineens [ 1 e 328,159 [coeeeeinnnnes 204,177
Evergreen Basket of Long Fixed Rate QIC Finance -Shopping Ce Gtd Senior

. |ABS Bank Loans and Corporate Bonds 1,050,000 |... ....961,241 (07/14/2023 ..... 07/14/2051 ..... Q7795#-AA-0 . Note .. . ... 1,050,000 .961,241
Evergreen Basket of Long Fixed Rate Mirvac Group Gtd Senior Note Series
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,100,000 |............ 2,837,241 (07/14/2023 ..... 07/14/2051 ..... 06235#-AU-6 . |8 ..eeeiiiiiiiiiineeeiiiieeeeeeiieeeees [T [ 3,100,000 |...evvvenns 2,837,241
Evergreen Basket of Long Fixed Rate RENAISSANCERE F INANCE-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnnniiiiiiinnens feeeiiiiinnns 797,425 |..ooeeennnns 745,199 |07/14/2023 ..... 07/14/2051 ..... 759730-AA-5 . JUNSECURED ........oovvvvimneennneiinnns [ 1o e 797,425 |coeooeennnns 745,199
Evergreen Basket of Long Fixed Rate HUSKY FUNDED 2021-A FINANCING L.P.

. |ABS Bank Loans and Corporate Bonds 5,106,000 |............ 5,089,465 | 07/14/2023 ..... 07/14/2051 ... 44805Z-MN-4 . |- Husky Term A ... . ....5,106,000 .... 5,089,465
Evergreen Basket of Long Fixed Rate CELF SPV LLC - Revolving Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 2,321,429 |..cunnenn 2,321,429 | 07/14/2023 ..... 07/14/2051 ..... 15102Z-MM-6 . [Secured Term Facility .....ccoccoeees [T ooiiiiiiiiiiiiins s 2,321,429 |.ovveennn 2,321,429
Evergreen Basket of Long Fixed Rate PLENARY HEALTH FIN CO PTY LTD AUST
ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiinniinnnin fooniinniniiiiiiiieeens foeeiiiinns 6,607,194 |............ 5,853,664 (07/14/2023 ..... 07/14/2051 ..ot feeeeeeeiieieeeeeiiee e o [ [ e SER B GTD SR SECD NT ..ooovevvveeeeees | 1 i [ 6,607,194 [............ 5,853,664
Evergreen Basket of Long Fixed Rate OR Opportunistic DL -C Funding LLC
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 11,420,000 |........... 11,420,000 |07/14/2023 ..... 07/14/2051 ... 68375Z-MM-5 . |- Term Loan ........oooevvvuvnennnnnnnns [ 1o e 11,420,000 11,420,000
Evergreen Basket of Long Fixed Rate University of Glasgow Senior Note
ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniiiiiies |ovviiinnniiiiiiiiiiinens foieiiinns 4,562,250 |............ 2,658,112 [07/14/2023 ..... 07/14/2051 ..... G9303#-AC-8 . J8er ....ccceriiiiiiiniiiiiiiiiiiiieeeiiee [T o, 4,562,250 |............ 2,658,112
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

. |ABS Bank Loans and Corporate Bonds 4,753,700 |... .... 4,450,600 (07/14/2023 ..... 07/14/2051 ..... A2 Dominion Housing Group Limited |1 . .... 4,753,700 .... 4,450,600
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 3,877,641 |............ 3,300,994 | 07/14/2023 ..... 07/14/2051 ..ot feeeeeeeiiieee e e [ [ e SEQ Schools w.vvvvviiiviiiiieiiiiiinns L U R, 3,877,641 |............ 3,300,994
Evergreen Basket of Long Fixed Rate SOUTH HOOK LNG TERM CO LTD GBP TERM
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,526,343 |.......cc... 3,610,275 (07/14/2023 ..... 07/14/2051 ..ooe feeeeeeeiieeeeeeiieeceiieecceeins e [ [ e LN L U R, 3,526,343 |....uveennnn 3,610,275
Evergreen Basket of Long Fixed Rate WellSpan Health Obligate Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,509,347 |...ccvveennn 1,979,957 {07/14/2023 ..... 07/14/2051 ..... 98665#-AA-4 . [Secured Notes ...........cccccecuunenns L U R, 2,509,347 |....ccueees 1,979,957
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 2,600,000 |............ 2,499,315 | 07/14/2023 ..... 07/14/2051 ..... 06762T-AC-5 . | Babson CLO Ltd/Cayman Islands ..... L U R, 2,600,000 |....ovvennnn 2,499,315
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN LP-
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 2,600,000 |............ 2,540,920 |07/14/2023 ..... 07/14/2051 ..... 06763B-AC-3 . J2A B ..oceriiiiiiiii e L U R, 2,600,000 |....cvveennn 2,540,920
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-
ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 2,587,200 |............ 2,405,084 (07/14/2023 ..... 07/14/2051 ..... 067600-A0-2 . |TA AR ..oooiiiiiiiiieieiie s L U R, 2,587,200 |............ 2,405,084
Evergreen Basket of Long Fixed Rate Dunedin Income Growth In Senior
ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 2,851,710 |............ 1,667,082 | 07/14/2023 ..... 07/14/2051 ..... G2867#-AA-5 . [SecUred .........cccvrerriiiiiiinieennns L U R, 2,851,710 |............ 1,667,082
Evergreen Basket of Long Fixed Rate AVI Global Trust PLC - Senior Note
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 2,712,630 |............ 1,909,027 {07/14/2023 ..... 07/14/2051 ..... G15128-AA-8 . [Series A GBP .........cccoeviniinnennn. L U R, 2,712,630 |............ 1,909,027

17 Capital Fund 5 Partners Fund

Evergreen Basket of Long Fixed Rate Borrower Limited - Term Loan
ABS Bank Loans and Corporate Bonds |1 .......ccceoeeiiiiiiiinniiiii Jooviiiiiee e feeeeiies 10,096,096 |........... 10,043,621 |07/14/2023 ..... 07/14/2051 ... 81809#-MN-6 . [Facility .....cccoevreeiiiiiiiieiis T e [ 10,096,096 |........... 10,043,621
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

. |ABS Bank Loans and Corporate Bonds 2,002,000 |............ 1,800,601 | 07/14/2023 ..... 07/14/2051 ... 067600-AS-8 . . ... 2,002,000 ....1,800,601
Evergreen Basket of Long Fixed Rate OHA Credit Funding 4 Ltd-0AKC 2019-
ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiiiinniiiss Joviiiieei e feeeeiiiis 1,900,000 |....eovenens 1,847,891 | 07/14/2023 ..... 07/14/2051 ... 67008D-AU-7 . JAA BR ...ooiiiiiiiee e T e [ 1,900,000 |............ 1,847,891
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeriiiiiiniininis Joviiniieiieiieieees feeeeiiis 1,900,000 |....eovenens 1,833,358 |07/14/2023 ..... 07/14/2051 ..... 75009P-AC-1 . |Rad CLO 12 Ltd-RAD 2021-12A B ..... T e [ 1,900,000 |............ 1,833,358
Evergreen Basket of Long Fixed Rate KANSAS ST DEPT OF TRANS HIY REVENUE
ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeriiiiiiniininis Joviiniieiieiieieees feeeeiiis 1,900,000 |....eovenens 1,877,599 |07/14/2023 ..... 07/14/2051 ..... 485424-NF-8 . |..oeveiiiiiiiiiiie T e [ 1,900,000 |............ 1,877,599
Evergreen Basket of Long Fixed Rate Advocate Health & Hospit-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiieeieiiieeees feeeeiiis 1,900,000 |....eovenens 1,672,548 |07/14/2023 ..... 07/14/2051 ..... 007589-AB-0 . JUNSECURED ........cceeiriummmrnaaiinnns T e [ 1,900,000 |............ 1,672,548
Evergreen Basket of Long Fixed Rate Avant Cr Card Master Tr 2021-VFN1
ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniiiiii Jooviieiieeieiiieeees feeeeeees 11,850,000 |........... 11,850,000 | 07/14/2023 ..... 07/14/2051 ... AB495E-77-2 . [0 A e [T [ 11,850,000 |........... 11,850,000
Evergreen Basket of Long Fixed Rate AquaSure Finance Pty Ltd Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiieeieiiieeees feeeeiiis 6,950,000 |............ 6,854,278 (07/14/2023 ..... 07/14/2051 ... Q0458*-AB-5 . [SECU ..evveerruereneeerreiiinneeeeeeiens [ 1 o e 6,950,000 |[............ 6,854,278

PARTNERS GROUP PRIVATE EQUITY 11,

Evergreen Basket of Long Fixed Rate LLC - Senior Secured Revolving
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,000,000 |............ 3,000,000 |07/14/2023 ..... 07/14/2051 ..... 70212Z-M-8 . [Facility ....occovverieiiiiiiiiieeiins L U R, 3,000,000 |-..uvveennns 3,000,000
Evergreen Basket of Long Fixed Rate Richardson International Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,250,000 |............ 5,198,692 (07/14/2023 ..... 07/14/2051 ..... 763169-B8-7 . [Secured .........ccocvveeieiiiiiiniinnnns [ 2 ciiiiiiiiiiiieieen o 5,250,000 [............ 5,198,692
Evergreen Basket of Long Fixed Rate Nor thwestern Hydro Acqui Senior
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 5,016,848 |............ 4,276,823 (07/14/2023 ..... 07/14/2051 ..... 66815P-AB-6 . [Secured Notes ............cccccecuveenns 2 e [ 5,016,848 |............ 4,276,823
Evergreen Basket of Long Fixed Rate Registry Finance Pty Ltd Gtd Senior

. |ABS Bank Loans and Corporate Bonds 3,672,510 |............ 2,350,011 | 07/14/2023 ..... 07/14/2051 ..... 080598-AC-7 . [Secured Note Series C ... R ....3,672,510 .... 2,350,011
Evergreen Basket of Long Fixed Rate Canadian National Railwa-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,999,298 |............ 3,265,099 | 07/14/2023 ..... 07/14/2051 ..... 136375-CZ-3 . [UNSECURED .......ceevvvveiiiiiiicenenne L U R, 4,999,298 |............ 3,265,099
Evergreen Basket of Long Fixed Rate PayPal Holdings Inc-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 10,787,586 |............ 7,828,116 |07/14/2023 ..... 07/14/2051 ..... 70450Y-AJ-2 . JUNSECURED ........covvvvvuurrennenninnns [ 1o e 10,787,586 |............ 7,828,116
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Fred Hutchinson Cancer R-UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnin Jooviiiiiiiiiiiiiienens feeeiiiinns 7,988,086 |............ 6,317,996 (07/14/2023 ..... 07/14/2051 ..... U N 355611-AA-2 . |.. L U R, 7,988,086 |............ 6,317,996
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared American Transmission Co Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 5,000,000 |............ 3,340,885 (07/14/2023 ..... 07/14/2051 .ot feeeeeeiieee e o [ 03028P-L@-3 . |Unsecured Notes ............ccccuveeenn L U R, 5,000,000 |....evvennns 3,340,885
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Hofer Financial Services Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 5,000,000 |............ 4,839,140 (07/14/2023 ..... 07/14/2051 ..ooo feeeeeeeiiiee e o [ A3158#-AC-3 . Note Ser .......occvveeveriicinnnnnnnnns [ 1o e 5,000,000 |...uvvvennns 4,839,140
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Carnegie Institution of -UNSECURED
ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniniiiies |ovviiinnniniiiiiiiiiiens foeeiiinns 5,000,000 |............ 3,615,409 [07/14/2023 ..... 07/14/2051 oooes |eeeeieiiiiieeeeeeiiiie e eeeiis [oieiee i | 143499-AB-7 . |ieeiiiiiiiiee e 1o |, 5,000,000 |............ 3,615,409
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Berkshire Hathaway Finan-SENIOR

. |ABS Bank Loans and Corporate Bonds ...4,976,734 |............ 4,509,265 [07/14/2023 ..... 07/14/2051 ..... 084664-C0-2 . |UNSECURED ... ... 4,976,734 ... 4,509,265
Evergreen Basket of Long Fixed Rate Ohio State Energy Partne Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 5,000,000 |............ 4,200,540 (07/14/2023 ..... 07/14/2051 ..... 677554-AC-6 . [Secured .........cccceuveerrriiiineennnns [T oo e 5,000,000 |....evvennns 4,200,540
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,962,619 |............ 3,742,778 (07/14/2023 ..... 07/14/2051 ..... 747525-BJ-1 . | QUALCOMM Inc-SENIOR UNSECURED ..... [1 .ocevviriiiiiiiiiiiiiiiiinns o 4,962,619 |............ 3,742,778
Evergreen Basket of Long Fixed Rate Warburg Pincus LLC Senior Notes
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,000,000 |............ 3,610,220 (07/14/2023 ..... 07/14/2051 ..... 93401%-AD-2 . [Series D ..cceeevvereiinineeneiiiineenns [T e 5,000,000 |....evvennnn 3,610,220
Evergreen Basket of Long Fixed Rate Riverside Health System Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 4,979,717 |ooeennnns 3,682,615 [07/14/2023 ..... 07/14/2051 ..... 769138-AA-2 . [Unsecured Notes ........ccoovvveeennes [T oo o 4,979,717 |...ocon. 3,682,615
Evergreen Basket of Long Fixed Rate Registry Finance Pty Ltd Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 3,384,470 |............ 2,253,201 | 07/14/2023 ..... 07/14/2051 ..... 080598-AB-9 . [Secured Note Series B ........ccccooe [T oo o 3,384,470 |............ 2,253,201
Evergreen Basket of Long Fixed Rate Advocate Health & Hospit-UNSECURED
ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 4,700,000 |............ 3,248,150 (07/14/2023 ..... 07/14/2051 ..... 007589-AE=4 . |eeeuerieeeeeeeiiiiee e [T e 4,700,000 |............ 3,248,150
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 5,002,500 |............ 4,713,229 | 07/14/2023 ..... 07/14/2051 ..... G2037*-AE-6 . | Chanel Ltd EURO SRINT SER A ........ [1 coceiiiiiiiiiiiiiiien o 5,002,500 [............ 4,713,229
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,538,501 |............ 3,394,729 | 07/14/2023 ..... 07/14/2051 ..... 2936611-AB-2 . | Entergy Mississippi LLC-SECURED .. [1 ..ccoeeririiininnnnniiiinnns o 4,538,501 |....c.eeeee 3,394,729
Evergreen Basket of Long Fixed Rate Dyson Finance Limited Guaranteed
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,012,160 |............ 4,750,414 (07/14/2023 ..... 07/14/2051 ..... G294A8-AK-5 . [Series A Senior Notes ..........eeee [T oo s 5,012,160 |............ 4,750,414
Evergreen Basket of Long Fixed Rate

. |ABS Bank Loans and Corporate Bonds ...5,265,900 |... .... 4,384,441 (07/14/2023 ..... 07/14/2051 ..... G7996#-AA-8 . | Segro Plc Senior Unsecure ... .... 5,265,900 ... 4,384,441
Evergreen Basket of Long Fixed Rate Henderson International Senior
ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 4,919,640 |............ 3,306,730 (07/14/2023 ..... 07/14/2051 ..... G4460*-AB-4 . [Unsecured Notes ........cccoevcveennns [T oo s 4,919,640 |............ 3,306,730
Evergreen Basket of Long Fixed Rate American Transmission Co Senior
ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 4,400,000 |............ 3,372,301 (07/14/2023 ..... 07/14/2051 ..... 03028P-K@-4 . [Unsecured Notes .........oooovvvveennes [T oo s 4,400,000 |[............ 3,372,301
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 4,902,635 |............ 3,739,450 | 07/14/2023 ..... 07/14/2051 ..... U N 69351U-AS-2 . | PPL Electric Utilities C-SECURED . [1 ..ccoverviiiiiiiinnniiiiinns o 4,902,635 |............ 3,739,450
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 9,309,081 |............ 7,319,994 | 07/14/2023 ..... 07/14/2051 ..ot feeeeeeiieee e o [ 149123-CJ-8 . |Caterpillar Inc-SENIOR UNSECURED . [1 ...cevverviiiiniininiiiiiins o 9,309,081 |............ 7,319,994
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Newlon Housing Trust Senior Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 6,870,550 |............ 4,871,344 (07/14/2023 ..... 07/14/2051 ..ot feeeeeeeiiiee e o [ G6462%-AA-9 . [oeeereeeieieiiieeeieeeeeeereeeneee [ T o 6,870,550 |............ 4,871,344
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared AEP Transmission Company Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 4,250,000 |............ 3,822,578 (07/14/2023 ..... 07/14/2051 ..ot feeeeeeeiiiee e o [ 00114%-AE-3 . Note Ser .......occovevvveeiiiinnnnnnnnns [T e 4,250,000 |............ 3,822,578
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,173,585 |............ 3,450,779 | 07/14/2023 ..... 07/14/2051 ..ot feeeeeeiieee e o [ 571676-AH-8 . |Mars Inc-SENIOR UNSECURED .......... [1 coccoiiiiiiiiiiiiiiiiiiiinns o 4,173,585 |............ 3,459,779
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared BMW U.S. Capital LLC Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,100,000 |............ 4,031,940 (07/14/2023 ..... 07/14/2051 ..ot feeeeeeiieee e o [ 05565E-G8-8 . Note .....oeovviuveeiieriiiiniiieciiiens [T e 4,100,000 |...evveenns 4,031,940
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Capital Investors Europe PBI
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 4,878,000 |............ 3,203,651 (07/14/2023 ..... 07/14/2051 ..ot feeeeeeeiiiee e o [ G1847#-AB-0 . |Limited - Series B Senior Note ... [1 ..ccooiiriiiiininiiniiinns s 4,878,000 |.......c.... 3,203,651
Evergreen Basket of Long Fixed Rate Shor t-dated LIBOR Swap - CME
ABS Bank Loans and Corporate Bonds |1 ......evvvvveeviiinneeeinnnnns fooveveniiiinniiiiiiiinns foeviiiieeeeiiiiineeees feriieeneeenns (375,496)|01/17/2023 ..... 07/14/2023 ..... (T U RUPUPUR ASUUPPRPUPPTURRPI ISPPTS (375,496) | weeeeeeemmnins | erreieeeeeiiie e ees | ereeeeeeennne e eennn e eeens [ e eees [erre e e eeri e
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared 0C 111 LVS XXVI LP - Secured Loan
ABS Bank Loans and Corporate Bonds |1 .........cccccooiiiinnnnennne 125,000,000 |........... 58,500,170 |........... 20,289,364 |07/17/2023 ..... 07/14/2051 ..ot feeeeeeeieie e o, 42,424 |......... (38,168,382) [ 67084Z-MM-9 . [Facility ....cccovrrviiuneeinriiiinnnnns | 1 | 58,457,746 |........... 58,457,746
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared FS CREIT FINANCE M1 LLC - Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 25,500,000 |........... 25,500,000 (07/17/2023 ..... 07/14/2051 ..ot feeeeeeeiiiee e o [ 30300Z-MM-5 . [Term Loan Facility .......cocoveeenes [T oo e 25,500,000 |........... 25,500,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,000,000 |............ 5,000,000 |07/17/2023 ..... 07/14/2051 ..ot feeeeeeiieee e o [ 651234-MM-5 . |NCL 11 PE-D, LLC .eevvveveeviiieenes [ 1o e 5,000,000 |....evvennnn 5,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 ........ccccooeviiiiinniiinins fooviinniiiciiiiiieenes foniiiiiiinn, 44,571 | 44,571 | 07/17/2023 ..... 07/14/2051 .vv fereereeeeiie e o [, 500798-M0-9 . | KREF Lending VII 2018-5 Term Loan [ 1 ...cooovviiiiiniennnniiinnns o 44,571 | 44,571
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared MCOF FINANCE, LLC - Senior Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiniiies fooviinieniciiiiiieneces foneiiinns 10,752,305 |........... 10,752,305 (07/17/2023 ..... 07/14/2051 .ot feeeeeeiieee e o [ 57888Z-MM-8 . [Revolving Loan Facility .........coooo [1 oo e 10,752,305 |........... 10,752,305
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,595,429 |............ 3,595,429 [07/17/2023 ..... 07/14/2051 ..ooo feeeeeeeiiiee e o [ 500798-MP-1 . | KREF Lending VII 2018-4 Term Loan [1 ...cooovviiiiinninnnnniiinnns o 3,595,429 |............ 3,595,429
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared KREF Lending V11 LLC - Tern Loan
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie foviiinniiiiiiiiiiiinees foveeiinnns 14,832,403 |........... 14,832,403 |07/17/2023 ..... 07/14/2051 oooes |eeeeieiiiiieeeeeeiiiie e eeeiis [oieiee i | 500798-MV-8 . [Series 2021-10 .......ocoeceveeeeeeeeee [T i foeee, 14,832,403 |........... 14,832,403
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared E0G RESOURCES INC-SENIOR UNSECURED

127538AC6 ... ABS Bank Loans and Corporate Bonds ...6,547,840 |............ 5,743,267 [07/17/2023 ..... 07/14/2051 ..... 26875P-A0-4 . |.. . ....6,547,840 .... 5,743,267
Evergreen Basket of Long Fixed Rate Red Cedar Holdings B, L.P. - Series

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 8,713,704 |............ 8,713,704 |07/17/2023 ..... 07/14/2051 ..... THBIR-MM-9 . J2022-1 i [T e 8,713,704 |............ 8,713,704
Evergreen Basket of Long Fixed Rate KREF Lending VI LLC - Term Loan

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,360,814 |............ 8,360,814 |07/17/2023 ..... 07/14/2051 ..... 500798-M-6 . [Series 2022-11 .......cccuvveeernnccnns [T oo e 8,360,814 |............ 8,360,814
Evergreen Basket of Long Fixed Rate KST Electric Power Company S.A.P de

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,914,689 |............ 5,204,927 |07/17/2023 ..... 07/14/2051 ..... 48270C-AA-3 . [C.V. = Term Loan .....oeevvvvvvenneenns [ 1o o 5,914,689 |............ 5,204,927
Evergreen Basket of Long Fixed Rate KREF Lending VII LLC

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 4,125,000 |............ 4,125,000 (07/17/2023 ..... 07/14/2051 ..... 500798-M-6 . [Series 2022-11 .......cccuvveverniccnns [T oo e 4,125,000 |............ 4,125,000

NXT Capital Structured Note |, LLC

Evergreen Basket of Long Fixed Rate - Class A Secured Float Rate

127530AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininnnniis Joviiiieei e feeeeiiis 7,103,186 |............ 7,103,186 |07/17/2023 ..... 07/14/2051 ... 67080B-MM-6 . [Revolving Loan .........ccoovvvveeneens [T oo e 7,108,186 |-..eeveeenns 7,108,186
Evergreen Basket of Long Fixed Rate Atreides Funding Trust - Pass-

127530AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiieeieiiieeees feeeeiiis 1,689,033 |............ 1,655,211 07/17/2023 ..... 07/14/2051 ..... 83218#-TT-7 . [Through Interest Purchase Note ..... [1 ...cooooiiiiiiiiiiiiiiiins [ 1,689,033 |............ 1,655,211

CCO | CREDIT BACKED LOANS LTD. -

Evergreen Basket of Long Fixed Rate Senior Secured Floating Rate Term

127538AC6 ... ABS Bank Loans and Corporate Bonds ....5,566,608 | 07/17/2023 ..... 07/14/2051 ..... G3165#-MN-1 . |Loan .. ... 5,566,608 ... 5,566,608
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

127536AC6 .......... ABS Bank Loans and Corporate Bonds |1 ...ccevuvviviiiiinniiiniininne foorvennniiiiniiiinieiins foorveinieineinienns foveveninnenns (191,279)01/17/2023 ..... 07/15/2023 ..... Cleared ...oouvvveviviniiiiiniiiiiiines foevei [ (191,279) | coveeeeeies [ e | e e
Evergreen Basket of Floating Baird Financial Corporat Senior

12753BAE2 .......... Corporate Bonds .......ceeevvevviines |1 i | 40,000,000 |............ 3,400,000 |............ 7,171,911 |03/16/2022 ..... 03/16/2029 ..... Interest Rate Swap - CME cleared . |....ccoeeviiiiinnnnnes fonnininns 3,953,944 [05707#-AA-9 . [Secured Notes .........ccccooevvvceenns [T oo o 3,400,000 [............ 3,217,967
Evergreen Basket of Floating Bobcat Funded 2021-A Financing L.P.

127530AE2 .......... Corporate Bonds .......veevuveevvvennns [ 1 i e e 5,027,500 |........c... 5,011,219 (03/16/2022 ..... 03/16/2029 ..... Interest Rate Swap - OME cleared . [...ccevvevnivinnniinnnns fooviniiiiiiins 09680Z-MM-9 . [ Secured Term Loan A ...cocvvvvevnnee [ 1 coiiiiniiies o 5,027,500 |....uuennns 5,011,219
Evergreen Basket of Floating

12753BAE2 .......... Corporate Bonds .......cceevvvvvvcnes |1 i | [ 5,299,085 |............ 4,445,733 | 03/16/2022 ..... 03/16/2029 ..... Interest Rate Swap - CME cleared . |....ccoeevvveiiiinnnnns foeeiiiiiiiis 29157T-AD-8 . | Emory University-UNSECURED ......... [1 .occoiiiiiiiiiiiiiiiiiiines o 5,299,085 |............ 4,445,733
Evergreen Basket of Floating ITC Midwest LLC First Mortgage Bond

12753BAE2 .......... Corporate Bonds .......ceeevveevvcnes |1 i | [, 5,000,000 |............ 4,300,250 (03/16/2022 ..... 03/16/2029 ..... Interest Rate Swap - CME cleared . |....ccoeevvveeiiinnnnns foeniiiiiis 450319-C#-3 . [Series J ..ccuvvvveriiininiieniiiineeens [ 1o e 5,000,000 |....evvennns 4,300,250
Evergreen Basket of Floating Prime Property Fund LLC Senior Note

12753BAE2 .......... Corporate Bonds .......cceevvevvvcnes |1 ciiiiiiiiiiiiii | e 3,900,000 |............ 3,437,608 (03/16/2022 ..... 03/16/2029 ..... Interest Rate Swap - CME cleared . |....ccoeeveviiiiinnnnns foeiiiiiiiis THT0%-AH-9 . [Series U .ocuvvveveeeicninneeeiiiineenns [T e 3,900,000 [............ 3,437,608
Evergreen Basket of Floating Prime Property Fund LLC Senior Note

12753BAE2 .......... Corporate Bonds .......ceeevvvevvcnnes |1 i | [, 5,000,000 |............ 4,114,215 03/16/2022 ..... 03/16/2029 ..... Interest Rate Swap - CME cleared . |....ccoeevvveeiiinnnnns foeniiiiiis THT0%-AY-5 . [Series W ..ooocuvveeeeeiiiiicieciiies [ 1 e 5,000,000 |....evvennns 4,114,215
Evergreen Basket of Floating VHG Capital, L.P. Senior Notes

12753BAE2 .......... Corporate Bonds .......ceeevvvevvcnnes |1 i | e 4,500,000 |............ 3,709,373 (03/16/2022 ..... 03/16/2029 ..... Interest Rate Swap - CME cleared . |....ccoeeveviiiiinnnnns foeiiiiiiiis 918638-AA-1 . [Series A ..ooccevveeeeeiiineienneiiiens [ 1o e 4,500,000 |[............ 3,709,373
Evergreen Basket of Floating VHG Capital, L.P. Senior Notes

12753BAE2 .......... Corporate Bonds .......ceeevveevvcnes |1 i | [, 5,000,000 |............ 4,010,725 (03/16/2022 ..... 03/16/2029 ..... Interest Rate Swap - CME cleared . |....ccoeevvveeiiinnnnns foeniiiiiis 918638-AB-9 . [Series B .....cceeeeiiiiiiiiiiiniiiies [T e 5,000,000 |....evvennns 4,010,725
Evergreen Basket of Floating

12753BAE2 .......... Corporate Bonds .......cceevvevvvcnes |1 ciiiiiiiiiiiiii | e 5,900,000 |............ 5,150,877 |03/16/2022 ..... 03/16/2029 ..... Interest Rate Swap - CME cleared . |....ccoeeveviiiiinnnnns foeiiiiiiiis R2284#-AC-4 . | Statnett SF Senior Note Ser ........ [1 .occooiiiiiiinnnniins s 5,900,000 [............ 5,150,877
Evergreen Basket of Floating

12753BAE2 .......... Corporate Bonds .......ceeevvvevvcnnes |1 i | [ 4,100,000 |............ 3,565,454 |03/16/2022 ..... 03/16/2029 ..... Interest Rate Swap - CME cleared . |....ccoeevvveeiiinnnnns foeniiiiiis R2284#-AG-5 . | Statnett SF Senior Note Ser ........ [1 .o s 4,100,000 |...evveenns 3,565,454
Evergreen Basket of Floating ARES PBN Finance Co. LLC - Class A

127530AD4 .......... Corporate Bonds .......c.eeevvevvvinns |1 i i 30,000,000 |........... 15,000,000 |........... 17,099,780 |03/16/2022 ..... 03/16/2032 ..... Interest Rate Swap - CME cleared . |....cccevviiiiinnnnnes fonniiinns 3,739,040 [04019V-MN-9 . [Term Loan .........covvvvvurverneennccs | 1o s 15,000,000 |........... 13,360,740
Evergreen Basket of Floating HE Butt Grocery Company Senior Note

127530AD4 .......... Corporate Bonds .......ceeevvevvicns |1 oo e [ 10,000,000 |............ 8,831,990 (03/16/2022 ..... 03/16/2032 ..... Interest Rate Swap - CME cleared . |....ccoeevvviiiinnnnnns foeniiiiiiiis A2251#-AU-8 . [8er eeriieiiiiiiieee e [T [ 10,000,000 |............ 8,831,990
Evergreen Basket of Floating High Speed Rail Finance Gtd Senior

127530AD4 .......... Corporate Bonds .......cceevvevvvcnes |1 ciiiiiiiiiiiiii | e 6,876,798 |............ 6,552,660 (03/16/2022 ..... 03/16/2032 ..... Interest Rate Swap - CME cleared . |....ccoeeveviiiiinnnnns foeiiiiiiiis G4445%-AA-6 . [SBCU .vvevveriiiiiiiieniiiiieeeeeenene [T e 6,876,798 |......eee... 6,552,660
Evergreen Basket of Floating Johnson Matthey PLC Senior Note Ser

127530AD4 ......... Corporate Bonds ........ccccovvveee |1 iiiiiiiiiiiiniiiiiiiinie | o, 7,600,000 |............ 6,941,437 [03/16/2022 ..... 03/16/2032 ..... Interest Rate Swap - OME cleared . |......cccooovviiiinnnnns fovriiiiiiiiininiiinns G5147*-AD-8 . |..oeeoereeeeeieiiiiieeeeeeiiiieeeeeeiieens [T e o, 7,600,000 |............ 6,941,437

9999999999 - Totals 1,090,905,079 790,577,123 XXX XXX XXX 262,608 (226,401, 177) XXX XXX XXX 1,090,642, 471 1,016,978,300
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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value

Beginning Inventory

Add: Opened or Acquired Transactions.............ccccceereennenn

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

Criteria......ccoverens

Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value

............... 820,000,000

820,000,000

................ 750,000,000

............... 820,000,000

................ 750,000,000

Ending Inventory

820,000,000

820,000,000

820,000,000
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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN 14...... et eeseesee e ee e s es s e eesee e se e eEeeE 284584282 en st enrens | eesessenscnsiens 211,729,616

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccoooiiiiiiiiiiiiiiiiis i

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt ss s sttt esesesss s s s s sesesesesennsnsneneseseninenenee s 211,729,616

Part D, SECHON 1, COIUMN B ......vuiueecereeeeeceee e eeeeeeesees s ees s as e e ee e e e s e s e s es s e s ee e e et e e e e eenenes | sesessssacnnions 511,058,983

Part D, SECHON 1, COIUMN 7 ....ouieeeeeeiaees e eeeese s s s es e es e e e e s e ee s e s es s e s e e e e et ee e e e s e s eeseaseenesnanes eesessenninnis (297,426,832)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cveuiuieiieeieieietetetceee ettt s s es s esesessn s sssssetesessnensnsnaeiene s (1,902,535)

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et ettt ettt et et et et e e et et et et et et et et et e e et e e e e e e e e e e e e eeeneeee otneaeareareanes (14,934,169)

Part B, SECHON 1, COIUMN T3 ... .ottt ettt ettt ettt et et et et e e et et et e e et et et et e e et et et e e e e e e e e eeseeeeeaee eaneveasesseeseanes 1,902,535

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt es s st et et easas s s sesesesesesnnnsnsseneneseninenenes e (13,031,633)

Part D, SECHON 1, COIUMN G ..o eeeee s es s ees s e s s s st e et s e e e eesanes eesesasssceaiens 518,489,360

Part D, SECHON 1, COIUMMN 10 .....vuiueueaeiseeaeeeeeeeeeeese s s s esees e eese e ee e e seseeeee e s ees s eeseeseesee e e e e ee e e e e et et eeseesessesseesessessesnnnnes eeessssnsinnis (531,520,993)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .oouiiiiiiiiii ittt sttt ettt eesbeesbeenesnesnnseesies i
Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....iuieieieiieiieiseisetes ettt bbbttt eniee sosesinsinsineas 148,672,628

Part B, SECHON 1, COIIMN 20 ......cuuieuiurceiasieeesseessesesesseseessesesessessse s et ss et s bbb bbbt st en st entans | ansissssnsiniens 22,195,900

Part D, SECHON 1, COIUMN T2 ...ttt sosesinsinsineas 170,868,528

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiieeee et nsnnennenens i
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STATEMENT AS OF JUNE 30, 2023 OF THE C.M. Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 42,909,412 |..cooveeneee 31,874,314
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 2,543,827,029 |............ 5,532,140,284
3. ACCTUAN OF GISCOUNL ...ttt ettt ea e eee e e e esesee e e e eseseseeee e e s e s eeeeeeee e s e seseseeee s aeseseeeeeeeanseseseses s sssnsesesesasansnsesesesnnnnns [oetssssnicacecees 2,708,215 |.oooee 1,692,746
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens
5. Total gain (I0SS) ON QISPOSAIS ..........c.eieiieieeeeeeeeeeceiete et eteaeee ettt et ae s s et s s et eseaessas s st et esesesessasssassesesesessssssnsssesesesesens |sesesssessesseneneeneaes 4194 | 41,552
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 2,458,791,528 |............ 5,522,839,484
7. Deduct amortization Of PrEMIUM ........ciii ittt ettt ettt e he e s bt e she e be e bt eabeea bt eaeesaeesaeesbeesbee bt enbeenbeennesnnesnnes [oosessnessnsisssisesiaesiaesaeans [oaesseseeseeseesaessae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 130,657,322 |...ceveenee 42,909,412
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 130,657,322 42,909,412
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