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STATEMENT AS OF JUNE 30, 2026 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 . [ereren e 1,999,287,967 |.....ovvveevrieirieirienicnes [ 1,999,287,967 |............ 2,115,040,445
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 10,921,574 oo o 10,921,574 | 10,896,574
2.2 ComMMON STOCKS .....cooiiiiiiiiiciiiiic s [orsree e 239,335,284 |....ooviiciceenens o 239,335,284 |.....ccoonne. 224,703,018
3. Mortgage loans on real estate:
B RISt HENS w.ociiiiic e e 492,650,560 |.....coevieeerieirieirienies e 492,650,560 |.............. 525,519,601
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($ 58,144,213 ), cash equivalents
[ J— 656,290,884 ) and short-term
investments ($  ........coeee 69,575,629 ) .o e 784,010,726 | [ 784,010,726 |.......cv.... 649,966,102
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... [-ceoeeerrenene 151,953,611 151,953,611 |.cooe 150,105,038
7. Derivatives ............... ..649,767,101 |.. ..649,767,101 |.. ..627,029, 100
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 167,527,471 165,528,346 181,636,800
9. Receivables fOr SECUMLIES ..........ccruiriiciiieieiriceei e [ 160,155,523 |[....c.oooverirricciinnis oo 160,155,523 |.........cc..... 213,717,063
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 4,655,609,818 |......ccceueenvne 1,999,125 |......... 4,653,610,693 |............ 4,698,613,742
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 41,228,474 | [ 41,228,474 ... 49,626,035
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ccccccc.... 319,367 o 197,537 [ 121,830 [ 231,962
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled Premiums) ..........c.coeeveiiiiiiicieteeceeee e [oeeeeeeeeeens (16,985,455)[....eccveecececeeceeees o (16,985,455)|.....ccvnn. 1,736,855
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 32,147,933 | 96,277 |..ooveee. 32,051,656 |...ccocvvee.. 51,101,080
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts .. 28,144,589 |...oooeeeeeeeeeeeeeeees e 28,144 589 |......c........ 10,389,301
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 38,335,174 |.ooeoeeeeeeeeeeeeeees e 38,335,174 (..o 42,126,859
18.2 Net deferred tax asset ..........coocoeevenenene ...45,976,468 |.. 17,062,813 |.. ... 28,913,655 |.. ... 26,661,734
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 5,390,734 | e 5,390,734 |.coooiiee 5,702,081
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccoecevvreriiiiins frerreineiniiiiniies e [ [eee s 201,614
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 165,369,586 |.....ocvvvnvene. 3,642,975 | 161,726,611 |................ 139,535,256
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 4,995,536,688 |................. 22,998,727 |...coene. 4,972,537,961 |........... 5,025,926,520
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 2,053,149,351 [ [ 2,053,149,351 |........... 1,945,027,909
28. Total (Lines 26 and 27) 7,048,686,039 22,998,727 7,025,687,312 6,970,954,429
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Adnitted disallowed interest maintenance reserve ... fiiiinnn, 162,877,938 |..oovvvvevrneneee. 2,190,806 |......oo.oev..n. 160,687,131 [.crvvvevrvneeee. 138,197,011
2502. Miscellaneous other @ssets ........cooooiioiceicee e oo 1,039,480 oo oo 1,039,480 |...cocovevneee 1,338,245
2503. Cash advances 10 agents ... | 1,452,169 |..covierinne. 1,452,169 [vviiiecieeeicecceeee oo
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 165,369,586 3,642,975 161,726,611 139,535,256




STATEMENT AS OF JUNE 30, 2026 OF THE C.M. Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 2,469,976,479
(including $  .veveverere Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= Lo Lo U aT o= o PP RO PR O 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
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, 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
B e discount; including $  ...coovoieeeeee accident and health premiums ...............cccoeeu. |oeeerereneeeeccneenes 5,137 | 11,657
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 $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
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 $ ........cccooooveviiiiiiiicns
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:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 286,606,167 |...
24.09 Payable for securities ...... 79,618,525 |...
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 170,439,738 197,098,749
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 3,177,993,728 3,262,549,969
27. From Separate Accounts Statement 2,053,149,351 |............ 1,945,027,909
28. Total liabilities (Lines 26 and 27) 5,231,143,078 5,207,577,878
29. Common capital stock 2,500,000 |...coeoveee 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 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,792,044,234 1,760,876,551
38. Totals of Lines 29, 30 and 37 1,794,544 ,234 1,763,376,551
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,025,687,312 6,970,954,429
DETAILS OF WRITE-INS
2501. Derivative collateral 118,406,166 |................ 40,922,532
2502. Derivative accrued interest 48,522,085 |... 151,692,804
2503. Funds awaiting escheat and other miscellaneous 3,511,487 | 4,483,413
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) 170,439,738 197,098,749
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed interest maintenance reserve ...
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 160,687,131 138,197,011




STATEMENT AS OF JUNE 30, 2026 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 .................ccccceeeeeec|ovevevevenennns 116,228,696 |................. 57,239,646 |............... 159,834,208
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 2,085,253 ..o 882,041 [ 1,388,766
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ...64,250,965 |.. ...64,176,848 |.. ..145,773,038
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. .. (2,211,418)|.. ... (2,160,761)|.. ....(4,713,677)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 12,198,172 [ 9,978,191 | 31,150,395
7. Reserve adjustments 0N reinSUranCe CEARM ...........oiiiiiiiiiiiiiiiie et sre e e e [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 22,628,823 | 19,717,675 | 41,078,169
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 634,727 1,062, 152 23,369,989
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 215,815,217 150,895,792 397,880,888
10, DEath DENEFIS ...ttt 34,670,108 45,194,230 |.covenneneee 109,817,401
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ..........cooceiieriieriieriienieeeieeees oo [
12, ANNUILY DENETIES ...ttt e 44,137,487 |...coooenee. 48,423,748 |.....cceeeee 99,067,439
13. Disability benefits and benefits under accident and health CONracts ...............ccevevevcuiieieiiiiicicieieiees oo 368,263 334,848 | 668,982
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ...........cccovoeiiiiiiiniiiiiini i [ [
15.  Surrender benefits and withdrawals for life contracts ..................... ..235,022,892 . 219,554,091 ..447,436,131
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17.  Interest and adjustments on contract or deposit-type contract funds ...............ccceeeeeeviuereereeeeeeeeeeeee e 882,319 [ 2,037,550 |...ooiiinee 2,583,982
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ccceiieieveveieieecie e 878,892 | 788,694 |.................. 1,564,194
19. Increase in aggregate reserves for life and accident and health contracts (117,325,834) (156,210,267) (234,943,494)
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 198,634,126 |............... 160,122,895 |................ 426,194,635
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 36,894,396 |....occevenne 22,223,886 |................. 80,785,077
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 5,938,962 |.....cocvevvneee 5,299,964 |......ccccvene.. 9,380,765
25. Increase in loading on deferred and uncollected Premiums ...........cccovoveveveveucuceeieieeeeeeeeeee e e 743,647 | 966,711 [ 179,622
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e 56,330,998)|....cccuenee (58,888,534) (130,032,535)
27. Aggregate write-ins for deductions .... (990,762) (2,737,332) (5,069,653)
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 203,610,026 135,548,067 411,565,971
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 12,205,192 | 15,347,724 |................ (13,685,082)
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) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 12,205,192 |.ooeeeee 15,347,724 |................ (13,685,082)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 3,707,572 7,725,307 (1,892, 149)
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) ...........ccceueueeeeueverenenns froccciccec 8,497,619 |..coiee 7,622,417 ..o (11,792,934)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... (2,114,400) (excluding taxes of $  ..coccvvvvvreriunenee 169,290
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 2,776,529 (13,304,543) (17,223,044)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 11,274,149 (5,682,126) (29,015,978)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,763,376,551 1,700,602,618 1,700,602,618
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 11,274,149 ..o (5,682,126)|....cccnveee. (29,015,978)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..2,352,187 ... 14,833,923 |.. 11,444 556 |................... 8,260,469
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..(10,660,929)]|.. ...57,449,634 |.. ...52,919,598
40. Change in net deferred INCOME TAX .........c.cveveueuiuieieiieieietetete ettt se et es e as st eeenenens 5,531,061 |.ooovieinne 6,405,749 |.. ... 11,825,966
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (5,588,177)|.. 13,978,140 |.. ..9,512,692
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44,  Change in asset VAlUALION FESEIVE .............cccueuieeeieieeeeeeceeeeeieseseseseaes st ses e ss s s s s sesesssse s eeeneeseeennens 9,594,957 |...ooiiiine 7,440,351 | 14,920,526
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus (118,952) (6,159,958) (5,649,341)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 31,167,683 84,876,346 62,773,933
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,794,544 234 1,785,478 ,964 1,763,376,551
DETAILS OF WRITE-INS
08.3071. REVENUE SNATING .....vvieieieieceieieeeeeece ettt ettt sttt s et e s e s e s s s s s seseseseasafons s eseseseseseananan 753,906 |...oovoeens 1,098,823 |...cocvee 1,926,491
08.302. MiSCEIIANBOUS TNCOME .......oeeeeeeceee oottt ee e e ee e eeeaeeaeae s easeeese s eaeeeeenneesanene oeeeeeeeeeaeeneenanas (119,179) e (36,671)|.ececeene. 21,443,497
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 634,727 1,062, 152 23,369,989
2701. Reinsurance ceded adjustment ...... ... (2,309,361)|.. .. (2,934,646)/.. ... (4,936,144)
2702. Miscellaneous charges to operations 1,318,599 | 197,314 |. ....(133,509)
DA 01 T T KOO RO O OPERT PR RSO PT PR UPPTRURTRTOPIN
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (990,762) (2,737,332) (5,069,653)
5301. Reinsurance ceded adjustment ............ccccoouiiiiioiiiiiiccecce e e (2,309,361)].cccecnnnnee (2,934,646)|................. (4,936, 144)
5302. Other changes in surplus ...... ..2,190,409 |.. ... (3,225,312)|.. ....(713,196)
5303, ettt e ek et h et h et e oA £ et e s £t h £t e s et ek e e eh et ea et es e s £ et es et e st et eh et ete et ese s ese st esentesenes[stetes e et ettt ettt teneetennetenes [eeeeteae et e ettt a et eaes [oeten ettt
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (118,952) (6,159,958) (5,649,341)




STATEMENT AS OF JUNE 30, 2026 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 ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 134,113,433 | 52,549,509 |....ccovveene 160,544,328
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e (29,404,688)................. 73,952,163 |......cceevnvee 427,777,176
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 37,631,875 32,054,145 97,586,198
4. TOtal (LINES 110 B) ..ottt 142,340,620 158,555,817 685,907,702
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 317,231,257 |covevee 397,722,080 |............... 680,598,119
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (49,601,934)|....cccnneee. (55,155,420).............. (119,887,902)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 83,775,129 |.oore 52,111,218 | 99,307,792
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ .............. (1,049,904) tax on capital
GAINS (IOSSES) ...ttt b bbb (1,550, 168) (4,890,206) 7,261,367
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 349,854,284 389,787,672 667,279,376
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (207,513,664) (231,231,855) 18,628,326
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 174,848,694 220,966,649
12.2 Stocks .............. 6,462,029 |........cccovierinens (19,713)(..
12.3 Mortgage loans ... ... 30,943,597 |.. 52,648,112 |..
T2.4 REAI ©STALE ... [ ere e [
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiirieireie ettt seenns [eosesinesesneneees 6,643,201 |....ccooceeee. 14,485,652 |..........c...... 20,326,298
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccoceees |oeeeieiennnnens 462,587 |.coveiicicinne (814,553) ... (664,549)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 42,848,812 36,981,169 57,172,835
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieieeeeeeieieeteeeeeeee e ens oeesesenanans 262,208,920 |.......c......... 324,247,316 |................ 776,345,421
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oetenne s 73,926,296 |............... 103,294,597 |.....covveenee. 230,459,460
1312 STOCKS ..ottt [res et 6,147,581 |- o (20)
13.3 MOMGAGE I0BNS .......ovvveieiiieieteteteeeee ettt ettt s s st s e s et esesess s ss e s e sesesesnsnessnenasens |eeeseseseneenenenees (22,260) ... 7,278,354 |..ooven 16,554,408
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiieieeie ettt [resssenesssnenaees 2,063,278 |.....ccovvveuneae 9,072,141 | 25,120,719
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees (76,559,664) 7,017,877 11,447,187
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 5,555,231 126,662,969 283,581,754
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 1,018,266 (816,564) 155,109
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 255,635,423 198,400,911 492,608,558
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................ccccvoveveeeeeeeeees Joevereeeeeinienens (VE L TR R— (1,744,324)|......oco...... (2,590,042)
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 86,674,622 (40,895,744) (61,759,779)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 85,922,865 (42,640,068) (64,349,821)
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.cccevee. 134,044,624 |................ (75,471,012) ... 446,887,063
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oveieieieieeeeeeee ettt s s s s e eseasnnsnesesenenes |eeeeeseseeea 649,966,102 |................ 203,079,039 |....cceovneeee 203,079,039
19.2 End of period (Line 18 plus Line 19.1) 784,010,726 127,608,027 649,966,102
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Transfer of partnerships and limited liability companies to common stocks - subsidiaries
and AfFIl1TALES ..o [ 6,624,403 ..o o
20.0002. Transfer of stocks to partnerships and limited liability companies ..o fooveiiiiiiinnn 6,301,652 | s
20.0003. Bond conversions and refinancing .........ccccoovvireninnncnennnceeenenne .. 3,320,289 |. ...278,949, 168
20.0004. STOCK CONVEISIONS ....cvuivuceicececececics st VBT o 653,743 |...coiin 1,121,031
20.0005. Transfer of mortgage loans to partnerships and limited liability companies ........ccooovoves oo 479,369 |...cveveeenn 11,427,990 |..cocooveeeee 12,639,840
20.0006. Net investment income payment=in=Kind BONAS ..........ccccooiiiiiiiiiiooeicc e [ 2,833 | ..1,236,078 |.covee 1,215,050
20.0007. Transfer of bonds to partnerships and limited liability companies ...........covivnnniiins fooeveiiiiiiiccce ..5,599,248 |.. ..5,599,248
20.0008. Transfers between other invested assets ... [ e [ 851,743
20.0009. Transfer of mortgage 10aNS 10 DONAS ........cocoiiiiiininiiiiiiccee e [orereeseeseneneseeerenneneees [orereneeesnenneeee 10,187 oeviiiiicicisieeieceeiene




STATEMENT AS OF JUNE 30, 2026 OF THE C.M. Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities .....
Group annuities
Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

146,616,465

288,000,969

................. 98,561,849

117,404,054

................ 237,990,721

709,762,529
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. 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 Insurance Department is shown below:

F/S F/S

SSAP#  Page Line # 2026 2025
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX 8 11,274,149 § (29,015,978)
(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 8 11,274,149 § (29,015,978)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $  1,794,544,234 $§  1,763,376,551
(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 $§  1,794,544,234 $§  1,763,376,551

B. Use of Estimates in the Preparation of the Financial Statements
No significant change
C. Accounting Policy
(1) No significant change
(2) 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
investments. Categories 1 and 2 are considered investment grade, while Categories 3 through 6 are considered below investment grade. Bonds
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 significant change
(6) For loan-backed and structured securities, such as asset-backed securities (ABS), mortgage-backed securities, including RMBS and CMBS,
and structured securities, including collateralized debt obligations (CDOs), amortization or accretion is revalued quarterly based on the current
estimated cash flows, using either the prospective or retrospective adjustment methodologies.

Fixed income securities with the highest ratings from a rating agency follow the retrospective method of accounting.

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.

(7)- (14) No significant change
D. Going Concern
There is not substantial doubt regarding the Company’s ability to continue as a going concern.

Note 2 — Accounting Changes and Corrections of Errors

A. For the six months ended June 30, 2026, corrections of prior years' errors were recorded in surplus, net of tax:

Increase (Decrease) to:

Prior Years' Current Year Asset or Liability
Net Income Surplus Balances
Bonds $ 4860 $ 4860 § 4,860
Partnerships and LLCs 2,082,373 2,082,373 2,082,373
Investment income due and accrued (1,469,248) (1,469,2438) (1,469,248)
Other liabilities 1,491,590 1,491,590 (1,491,590)
Total $ 2,109,574 § 2,109,574

Of the $2,109,574 increase to surplus for prior years' errors, $2,109,574 was recorded as prior period adjustments, net of taxes.
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

For the six months ended June 30, 2025, corrections of prior years' errors were recorded in surplus, net of tax:

Increase (Decrease) to:

Prior Years' Current Year Asset or Liability
Net Income Surplus Balances
Investment income due and accrued $ (5,105,533) $ (5,105,533) $ (5,105,533)
Other Liabilities 1,886,014 1,886,014 (1,886,014)
Federal income taxes (5,793) (5,793) (5,793)
Total $ (3,225,311) $ (3,225,311)

Of the $3,225,311 decrease to surplus for prior years' errors, $3,225,311 was recorded as prior period adjustments net of taxes.
Adoption of new accounting standards

In February 2025, the NAIC adopted final revisions to SSAP No. 56 - Separate Accounts. The revisions clarify the measurement method guidance
as well as prescribe guidance for how transfers to/from the General Investment Accounts and Separate Investment Accounts shall be recognized.
The adopted revisions were effective on January 1, 2026, with early adoption permitted. The adoption of this guidance has an immaterial impact on
the Company’s interim financial statements.

In March 2026, the NAIC adopted revisions to SSAP No. 103 related to reverse repurchase agreements. The revisions clarify that reverse
repurchase agreements reported on the asset side of the transaction with stated maturity dates in excess of one year are nonadmitted assets and are
reported on Schedule BA as “Any Other Asset.” The guidance also permits admission of reverse repurchase agreements with maturity dates within
365 days of the reporting period end, provided the fair value of the acquired asset is at least 102% of the original purchase price paid by the
reporting entity, for the remaining duration until maturity. If such agreements are renewed for a period exceeding 365 days, they are required to be
nonadmitted. The revisions are specific to reverse repurchase agreements and has no impact on the admittance of long-term repurchase agreements.
The adopted revisions were effective upon adoption and were prospectively applied and did not have a material effect on the Company’s interim
financial statements.

In March 2026, the NAIC adopted expanded revisions to sale-leaseback guidance to clarify the accounting treatment when restrictions exist on the
seller’s access to cash or assets received from the sale. The revisions specify that sale-leaseback transactions with restrictions on access to the cash
proceeds or assets received do not qualify for sale-leaseback accounting and are required to be accounted for by the seller using the financing
method. The adopted revisions were effective upon adoption and did not have a material effect on the Company’s interim financial statements.

Note 3 — Business Combinations and Goodwill

Not applicable

Note 4 — Discontinued Operations

Not applicable

Note 5 — Investments

A.

B.

Mortgage Loans, including Mezzanine Real Estate Loans
No significant change

Debt Restructuring

Not applicable

Reverse Mortgages

Not applicable

Asset-Backed Securities

(1) Prepayment assumptions for asset-backed and structured securities are based on various assumptions and inputs obtained from external
industry sources along with internal analysis and actual experience.
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(2) The following contains asset-backed and structured securities that recognized OTTI classified on the following bases for recognizing OTTI:

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

OTTI recognized in the first quarter
a. Intent to sell $ — S — 8 — 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 — — — —
c. Total first quarter (a+b) $ — 3 — 8 — 8 —

OTTI recognized in the second quarter
d. Intent to sell $ — 3 — — 8 —
¢. Inability or lack of intent to retain the investment in

the security for a period of time sufficient to recover
the amortized cost basis 145,017 — 97,564 47,453

f.  Total second quarter (d+¢) $ 145,017 $ — $ 97,564 $ 47,453

OTTI recognized in the third quarter
g. Intent to sell $ — 3 — — —
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 (g+h) $ — $ — 8 — 8 —

OTTI recognized in the fourth quarter
j. Intent to sell $ — 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 (j+k) $ — 8 — 8 — $ —

m. Annual aggregate total (c+f+i+1) $ — 3 97,564

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

(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:

1 2 3 4 5 6 7
Adjusted Carrying | Present Value of
Value Amortized Projected Cash Recognized Amortized Cost | Fair Value at Time | Date of Financial Instrument
CUSIP Cost before OTTI Flow OTTI after OTTI of OTTI Where Reported
12624QAC7 $ 94,709 | $ 13,925 $ 80,784 | $ 13,925 |$ 26,188 June 30, 2026
46644ABM3 50,308 33,528 16,780 33,528 34,969 June 30, 2026
Totals $ 145,017 | § 47,453 | $ 97,564 | $ 47,453 | $ 61,157 XXX

(4) As of June 30, 2026, the gross unrealized losses and fair values for investments in structured and ABS for which an OTTI has not been
recognized in earnings follow:

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ (310,231)

2. 12 months or Longer $ (8,465,555)
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 17,803,287

2. 12 months or Longer $ 80,562,601

Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable
Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable
Real Estate

Not applicable

Investments in Tax Credit Structures (tax credit investments)

No significant change

Restricted Assets

(1) Restricted Assets (Including Pledged)

Restricted Asset Category

Gross (Admitted & Nonadmitted) Restricted

Current Year

Total General
Account (G/A)

G/A Supporting
S/A Activity (a)

3
Total Separate
Account (S/A)
Restricted
Assets

S/A Assets
Supporting G/A
Activity (b)

Total
(1 plus 3)

Total From
Prior Year

Increase/
(Decrease)
(5 minus 6)

a.  Subject to contractual
obligation for which
liability is not shown

b.  Collateral held under
security lending
agreements

c.  Subject to repurchase
agreements

d.  Subject to reverse
repurchase agreements

e.  Subject to dollar
repurchase agreements

f.  Subject to dollar
reverse repurchase
agreements

g.  Placed under option
contracts

h.  Letter stock or
securities restricted as
to sale - excluding
FHLB capital stock

403,557

403,557

442,377

(38,820)

i.  FHLB capital stock

j- On deposit with states

3,720,000

3,720,000

3,722,233

(2,233)

k. On deposit with other
regulatory bodies

1. Pledged as collateral to
FHLB (including assets
backing funding

agreements)

m. Pledged as collateral
not captured in other

categories

252,818,057

252,818,057

312,574,433

(59,756,376)

n.  Other restricted assets

0. Collateral assets
received and on
balance sheet

119,183,336

119,183,336

40,587,359

78,595,977

p-  Assets held under
Modco reinsurance
agreements

q.  Assets held under FWH
reinsurance agreements

r.  Total restricted assets
(Sum of a through q)

$ 376,124,950

$ 376,124,950

$ 357,326,402

$

18,798,548

(a) Subset of column 1
(b) Subset of column 3
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Current Year

8 9 Percentage 12 13 14
10 11
Gross (Admitted
&
Nonadmitted) Admitted Amount
Total Total Admitted | Restricted to Restricted to Reported in
Nonadmitted Restricted Total Total Admitted General Difference from
Restricted Asset Category Restricted (5 minus 8) Assets (¢) Assets (d) Interrogatories Note and GI GI Ref

a.  Subject to contractual
obligation for which
liability is not shown $ —|$ — — % — %) XXX XXX XXX

b. Collateral held under
security lending

agreements — — — % — %) — — | 25.04+25.05
c.  Subject to repurchase
agreements — — — %) — %) — — 26.21

d.  Subject to reverse
repurchase agreements — — — % — % — — 26.22

e.  Subject to dollar
repurchase agreements — — — % — %) — — 26.23

f.  Subject to dollar reverse
repurchase agreements — — — % — %) — — 26.24

g.  Placed under option
contracts — — — %) — %) — — 26.25

h.  Letter stock or securities
restricted as to sale -
excluding FHLB capital

stock — 403,557 0.006 % 0.006 % XXX XXX 26.26
i.  FHLB capital stock — — — % — %) — — 26.27
j- On deposit with states — 3,720,000 0.053 % 0.053 % XXX XXX 26.28
k. On deposit with other

regulatory bodies — — — % — % — — 26.29
L. Pledged as collateral to

FHLB (including assets

backing funding

agreements) — — — % — %) — — 26.31

m. Pledged as collateral
not captured in other
categories — 252,818,057 3.587 % 3.598 % XXX XXX 26.30

n. Other restricted assets — — — % — % — — 26.32

o. Collateral assets
received and on balance
sheet — 119,183,336 1.691 % 1.696 % XXX XXX XXX

p.-  Assets held under
Modco reinsurance

agreements — — — %) — %) XXX XXX XXX
9. Assets held under FWH

reinsurance agreements — — — % — %) XXX XXX XXX
r.  Total restricted assets

(Sum of a through q) $ —1$ 376,124,950 5.336 % 5.354 % XXX XXX XXX

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

Difference between Note and
GI Reference GI (per column 13 above) Explanation

25.04+25.05 $ —

26.21 —

26.22 —

26.23 —

26.24 —

26.25 —

26.26 —

26.27 —

26.28 —

26.29 —

26.31 —

26.30 —

26.32 —
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, Such as Reinsurance
(excluding Modco/FWH) and Derivatives, Are Reported in the Aggregate)

Gross (Admitted & Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 4 5
Gross Admitted
Total Separate (Admméd & Restricted to
o Account (S/A) S/A Assets Increase/ Total Current Nonaqmmed) To%al
Description of Total General | G/A Supporting Restricted Supporting G/A Total Total From (Decrease) Year Admitted | Restricted to Admitted
Assets Account (G/A) | S/A Activity (a) Assets Activity (b) (1 plus 3) Prior Year (5 minus 6) Restricted Total Assets Assets
Derivatives $ 214,688,451 |8% —1$ —1$ —|$ 214,688,451 | S 267,449,275 |8 (52,760,824)| $ 214,688,451 3.046 % 3.056 %
Futures 38,129,607 — — — 38,129,607 45,125,157 (6,995,550) 38,129,607 0.541 % 0.543 %
Total (c) $ 252,818,058 |8 —1|s —1$ — S 252,818,058 | $ 312,574,432 |$ (59,756,374)| $ 252,818,058 3.587 % 3.598 %
Amount of Total
pledged under
derivative contracts — — — — — — — - A A
Total Excluding
Derivative
Collateral (Total
minus Amt of Total
pledged under
derivative
contracts) $ 252,818,058 |8 e B —1$ — S 252,818,058 | $ 312,574,432 |$ (59,756,374)| $ 252,818,058 3.587 % 3.598 %

(a) Subset of column 1
(b) Subset of column 3

(c) Total Line for Column 1 through 7 should equal 5L (1)m in Columns 1 through 7 respectively and Total Line for Columns 8 through 10
should equal 5L (1)m Columns 9 through 11 respectively

(3) Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, Such as Reinsurance (exclude Modco/FWH) and Derivatives,
Are Reported in the Aggregate)

Not applicable

(4) Collateral Received and Assets Held under Modco/FWH Reinsurance Agreements Reflected as Assets Within the Reporting Entity’s Financial

Statements
1 2 3 4 5 6 7 8
% of BACV % of BACV
BACV BACV BACV Total Assets to Total
Collateral Modco FWH Fair Value |Fair Value| Fair Value | (Admitted and Admitted
Assets ok HAAK oo Collateral Modco FWH Nonadmitted)* Assets **

General Account:

Cash, Cash Equivalents and

& Short-Term Investments § 119.183.336 - — | 119,183,336 —® o 2.386 % 2.397 %
b. Schedule D, Part 1, Section 1 — — — — — — _ _
c. Schedule D, Part 1, Section 2 — — — — — — _ _
d. Schedule D, Part 2, Section 1 — — — — — — _ _
e. Schedule D, Part 2, Section 2 — — — — — — _ _
f.  Schedule B — — — — — — _ _
g. Schedule A — — — — — — _ _
h. Schedule BA, Part 1 — — — — — — _ _
i.  Schedule DL, Part 1 — — — — — — _ _
j. Other — — — — — — — _
k. rotal Assets " $ 119183336 |s  —[$  —|s119,183336[$  —|$ — 2.386 % 2.397 %
(atb+ctd+etf+gth+it)) 2O 2209
L Percentage of Total FWH Assets XXX XXX XXX XXX XXX XXX XXX XXX

(including Modco)

Separate Account:

m Cash, Cash Equivalents and N s s s s s o L, o,
Short-Term Investments
Schedule D, Part 1, Section 1 — — — — — — _ _
Schedule D, Part 1, Section 2 — — — — — — _ _
Schedule D, Part 2, Section 1 — — — — — — _ _
Schedule D, Part 2, Section 2 — — — — — — _ _
Schedule B — — — — — _ — _
Schedule A — — — — — _ — _
t.  Schedule BA, Part 1 — — — — — — _ _
u. Schedule DL, Part 1 — — — — — — _ _

= o5 B o B

©w

v. Other — — — — — _ _ _
Total Assets

W (mrbntotpqtrstttuty) 5 —|® —|® —|® -3 -1 - —% —%

x. Percentage of Total FWH Assets XXX] XXX XXX] XXX] XXX XXX] XXX] XXX]
(including Modco)
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

* k = Column 1 divided by Asset Page, Line 26 (Column 1)
w = Column 1 divided by Asset Page, Line 27 (Column 1)
o k = Column 1 divided by Asset Page, Line 26 (Column 3)

w = Column 1 divided by Asset Page, Line 27 (Column 3)
ok k (Collateral BACV) should equal Note SL(1) Column 1, Line o.

w (Collateral BACV) should equal Note 5L(1) Column 2, Line o.
ke k (Modco BACV) should equal Note 5L(1) Column 1, Line p.

w (Modco BACV) should equal Note 5L(1) Column 2, Line p.
wkxix k (FWH BACV) should equal Note 5L(1) Column 1, Line q.

w (FWH BACYV) should equal Note 5L(1) Column 2, Line q.

9 10 [ 11 12 13 14 15
Book/Adjusted
Carrying Value
Assets (BACV) Related Party Code
FWH Including
Modco 1 2 3 4 5 6

General Account:
Cash, Cash Equivalents and Short-
Term Investments

b.  Schedule D, Part 1, Section 1 — — — - — _ _
c.  Schedule D, Part 1, Section 2 — — — - — _ _
d.  Schedule D, Part 2, Section 1 — — — - — _ _
e.  Schedule D, Part 2, Section 2 — — — - — _ _
f. Schedule B — — — - — _ _
g.  Schedule A — — — - — _ _
h.  Schedule BA, Part 1 — — — - — _ _
i. Schedule DL, Part 1 — — — - — _ _
j- Other — — — — _ _ _
k. Total Assets $ _ s s N P I s s o

(atbtctdt+etftgth+it))

Percentage to Total FWH Assets
(including Modco)

— % — % — % — % — %] — %] —%

Separate Account:

Cash, Cash Equivalents and Short-
™ Term Investn?ents 8 - |® b - ® b — |8 — [ -
Schedule D, Part 1, Section 1 — — — — _ _ _
Schedule D, Part 1, Section 2 — — — — _ _ _
Schedule D, Part 2, Section 1 — — — — _ _ _
Schedule D, Part 2, Section 2 — — — — _ _ _
Schedule B — — — — — _ _
Schedule A — — — — — _ _
t. Schedule BA, Part 1 — — — — _ _ _
u.  Schedule DL, Part 1 — — — — _ _ _

= o8 B o P

©

v.  Other — — — — — — —
Total Assets
Vo (mtntotprgtristttuty) $ — ¥ - I® - I® - |® — |3 —® -
Percentage to Total FWH Assets o o o o o o o
X (including Modco) —% —% " " " " &
1 2
% of Liability to
Amount Total Liabilities*
Recognized Obligation to Return Collateral Asset (General Account) $ — — %
z. Recognized Obligation to Return Collateral Asset (Separate Account) $ — — %
aa. Recognized Obligation for Modco assets (General Account) $ — — %
bb. Recognized Obligation for Modco assets (Separate Account) $ — —%
cc. Recognized Obligation for FWH (excluding Modco) assets (General Account) $ — — %
dd. Recognized Obligation for FWH (excluding Modco) assets (Separate Account) $ — — %

* y+aa+cc=Column 1 divided by Liability Page, Line 26 (Column 1)
z+ bb + dd = Column 1 divided by Liability Page, Line 27 (Column 1)

(5) Disclose whether any of the assets held as collateral or under Modco or FWH reinsurance agreements have been pledged for another purpose
specific to the insurance reporting entity (not for the benefit of the reinsurer)

Not applicable

Working Capital Finance Investments

Not applicable
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

N. Offsetting and Netting of Assets and Liabilities

Not applicable

0. 5GI Securities

No significant change

P.  Short Sales

Not applicable

Q. Prepayment Penalty and Acceleration Fees
No significant change
R. Reporting Entity’s Share of Cash Pool by Asset Type
Not applicable
S. Aggregate Collateral Loans by Qualifying Investment Collateral
No significant change

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change

Note 7 — Investment Income

No significant change

Note 8 — Derivative Instruments

A. Derivatives accounted for under SSAP No. 86 - Derivatives
No significant change
B. Derivatives under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees

Not applicable

Note 9 — Income Taxes

No significant change

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change
Note 11 — Debt
A. Not applicable
B. Federal Home Loan Bank Agreements
Not applicable
C. Unused commitments and lines of credit for financing arrangements

Not applicable

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A. Defined Benefit Plan
Not applicable

B-1. No significant change

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change

Note 14 — Liabilities, Contingencies and Assessments

No significant change
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 15 — Leases

Not applicable

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

Not applicable

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

A.

Transfers of Receivables Reported as Sales
Not applicable

Transfer and Servicing of Financial Assets
Not applicable

Wash Sales

Not applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

Not applicable

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable

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 for 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 Secured Overnight Financing Rate (SOFR), 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 fair value of other deposits is determined by multiplying the book value of the contract by an average market value adjustment factor. The
market value adjustment factor is directly related to the difference between the book value of client liabilities and the present value of installment
payments discounted at current market value yields. The market value yield is measured by the Barclay's Aggregate Bond Index, subject to certain
adjustments, and the installment period is equivalent to the duration of the Company’s invested asset portfolio.

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 contracts with longer durations, guaranteed
interest contracts and 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 receiving dividends are accumulated at the average minimum guaranteed rate and discounted at the risk-free rate. All others
are valued using cash flow projections from the Company's asset/liability management analysis.
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(1) Fair Value Measurements at June 30, 2026:
Net Asset Value
(Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds
ICO $ 31,002,286 $ 6,335 § 13,308,478 $ — S 44,317,099
ABS — 176,645 9,564 — 186,209
Total Bonds 31,002,286 182,980 13,318,042 — 44,503,308
Preferred stocks — — 4,985,000 — 4,985,000
Common stocks
Subsidiaries and affiliates 4,359,426 — 8,932,348 — 13,291,774
Unaffiliated — — 12,434,798 — 12,434,798
Total Common stocks 4,359,426 — 21,367,146 — 25,726,572
Derivatives:
Interest rate swaps — 568,048,951 — — 568,048,951
Options — 19,221,303 — — 19,221,303
Currency swaps — 43,033,690 — — 43,033,690
Forward contracts — 3,950,479 — — 3,950,479
Financial futures 15,277,875 — — — 15,277,875
Total Derivatives 15,277,875 634,254,423 — — 649,532,298
Separate account assets 2,053,142,119 7,231 — — 2,053,149,350
Total assets at fair value $ 2,103,781,706 $ 634,444,634 § 39,670,188 $ — $ 2,777,896,528
b. Liabilities at fair value
Derivatives:
Interest rate swaps $ — $  268,000230 $ — $ — $ 268,000,230
Options — 11,143,380 — — 11,143,380
Currency swaps — 6,393,952 — — 6,393,952
Forward contracts — 1,068,603 — — 1,068,603
Total Derivatives — 286,606,165 — — 286,606,165
Total liabilities at fair value $ — $ 286,606,165 $ — $ — $ 286,606,165

As of June 30, 2026, there were no significant transfers between Level 1 and Level 2 and the Company does not have any financial instruments that
were carried at NAV as a practical expedient.

(2) Fair Value Measurements in (Level 3) of Fair Value Hierarchy:
Total gains Total gains .
and (losses) and (losses) Ending
Balance at Transfers into  Transfers out included in included in Balance at
Description 01/01/2026 level 3 of level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2026
Assets:
Bonds
ICo $ 13,371,807 $ 862,322 § — $ (1,465,553) $ 494,162 $ 13°$ 48,560 $ — (2,833) § 13,308,478
ABS 9,564 — — — — — — — — 9,564
Preferred stocks 4,960,000 — — — 25,000 — — — — 4,985,000
Common stocks
Subsidiaries and affiliates 8,554,888 — — — (116,827) — 494,287 — — 8,932,348
Unaffiliated 3,812,216 — — 198,190 1,997,722 6,470,332 — (43,662) — 12,434,798
Total Assets $ 30,708475 $ 862,322 § — 8§ (1.267,363) $§ 2,400,057 $ 6,470,345 $ 542,847 8 (43,662) $ (2,833) § 39,670,188

Level 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. Industrial and miscellaneous bonds in other transfers are assets that are no longer carried at fair value.

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 including 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.

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:
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B.

&)

Separate account assets — These assets primarily include ICO bonds, ABS bonds and derivatives. Their fair values of these assets are
determined using the same methods as outlined in categories below.

1CO bonds — These securities are principally valued using market or income approaches. Level 2 valuations are based on quoted prices in
inactive markets or matrix pricing techniques using observable inputs such as benchmark yield curves, spreads, issuer ratings, and comparable
trades. Level 3 valuations rely on discounted cash flow models incorporating significant unobservable inputs, including adjustments for
illiquidity, bespoke credit spreads, and issuer-specific factors.

ABS bonds — These securities are valued using market or income approaches. Level 2 valuations utilize observable inputs such as benchmark
yield curves, spreads, and comparable structured securities. Level 3 valuations incorporate significant unobservable inputs, including
assumptions about prepayment speeds, default rates, and liquidity adjustments.

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 SOFR 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.

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.

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

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

June 30, 2026

Aggregate Fair Net Asset Value  Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Assets as fair value
ICo $ 1,424,053,368 § 1,610,947,147 § 31,002,286 $§ 594,716,596 $ 798,334,486 $ — §
ABS 377,223,702 388,340,820 — 209,529,060 167,694,642 —
Preferred stocks 10,658,338 10,921,574 5,612,599 5,045,739 —
Common stocks” 25,726,572 25,726,572 4,359,426 21,367,146 —
Mortgage loans 459,086,399 492,650,560 — 459,086,399 —
Derivatives 337,923,431 649,767,101 15,277,875 322,645,556 — —
Cash, cash equivalents and short-
term investments 784,010,726 784,010,726 58,144,213 725,866,513 — —
Separate account assets 2,053,149,351 2,053,149,350 2,053,142,120 7,231 — —
Total assets at fair value $ 5,471,831,887 $ 6,015,513,850 $ 2,167,538,519 $ 1,852,764,956 $ 1,451,528,412 $ — 3

Liabilities at fair value

Individual annuity contracts $ 1,687,554,294 $ 1,648,275,663 $ — — $ 1,687,554294 §$ — 3

Supplementary contracts 46,508,534 46,048,053 — — 46,508,534 —

Derivatives 286,606,166 286,606,167 — 286,606,166 — —
Total liabilities at fair value $ 2,020,668,994 $ 1,980,929,883 §$ — $ 286,606,166 $ 1,734,062,828 $ — $

(W Common stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had a statutory carrying value of $213,608,712.

December 31, 2025

Aggregate Fair Net Asset Value  Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Assets as fair value
1CO $ 1,486,883,278 § 1,668,655,444 § 30,775,067 $ 601,366,606 $ 854,741,605 $ — §
ABS 435,994,287 446,385,002 — 251,800,631 184,193,655 —
Preferred stocks 10,884,116 10,896,574 5,863,377 5,020,739 —
Common stocks” 17,628,143 17,628,143 5,261,038 12,367,104 —
Mortgage loans 493,818,591 525,519,601 — 493,818,591 —
Derivatives 311,846,718 627,029,100 (6,982,677) 318,829,395 — —
Cash, cash equivalents and short-
term investments 649,966,102 649,966,102 59,585,443 590,380,659 — —
Separate account assets 1,945,027,909 1,945,027,909 1,945,023,135 4,774 — —
Total assets at fair value $ 5,352,049,144 $ 5,891,107,875 $ 2,039,525,383 $ 1,762,382,065 $ 1,550,141,694 $ — 8

Liabilities at fair value

Individual annuity contracts $ 1,826,025,871 $ 1,785,339,687 $ — 8 — § 1,826,025871 §$ — 3

Supplementary contracts 40,837,724 40,433,390 — — 40,837,724 —

Derivatives 289,928,357 289,928,357 — 289,928,357 — —
Total liabilities at fair value $ 2,156,791,952 $ 2,115,701,434 $ — $ 289,928,357 $ 1,866,863,595 $ — $

W Common stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had a statutory carrying value of $207,074,875.
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D. Not applicable
E. Not applicable

Note 21 — Other Items

No significant change

Note 22 — Events Subsequent

Management of the Company has evaluated subsequent events through August 13, 2026, 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 significant change

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Not applicable

Note 26 — Intercompany Pooling Arrangements

Not applicable

Note 27 — Structured Settlements

Not applicable

Note 28 — Health Care Receivables

Not applicable

Note 29 — Participating Policies

Not applicable

Note 30 — Premium Deficiency Reserves

Not applicable

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics

No significant change

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change

Note 34 — Premium and Annuity Considerations Deferred and Uncollected

No significant change

Note 35 — Separate Accounts

No significant change

Note 36 — Loss/Claim Adjustment Expenses

Not applicable
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STATEMENT AS OF JUNE 30, 2026 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, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
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
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
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? ..........cooiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ............cccoeiiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
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[ 1 No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2024
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. .............ccocevevevevecceerereeeeereennns 12/31/2024
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
GALE). eueetatrieei ettt s s e h sttt 06/24/2026
By what department or departments?
State of Connecticut INSUTANCE DEPAIMENT ... ..ottt ettt e et e eh e e s he e e beeab e e bt ea b e ea bt eaeeea et eaeeeheeeheeebe e be e beanbeanbeensesneesneenaeas
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooviiiieeeeeeeeee ettt ettt et e s e et e e e e e e e st e e e e e e e eae e e s et et eeesea e s s s seseseseseeneenneseseenananaens Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X] No[ 1 NAT ]
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 PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
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 securities firms? .............cooi i Yes [ X] No[ ]
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.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Barings LLC ... Charlotte, NC ..o o e o ... YES...
Baring International Investment Limited London, UK ...... . YES...
Barings Securities LLC Charlotte, NC ... ... YES...

MML Distributors, LLC Springfield, MA
MML Investment Advisers, LLC ... |Springfield, MA
MML Investors Services, LLC ...... ... |Springfield, MA
MML Strategic Distributors, LLC .. Springfield, MA
MassMutual Private Wealth & Trust, FSB Springfield, MA
Flourish Financial, LLC New York, NY

Artemis Real Estate Partners, LLC Chevy Chase, Maryland ....
MM Ascend Life Investor Services, LLC Cincinnati, OH
Jefferies Finance LLC New York, NY ..
Counterpointe Investment Management LLC Stamford, CT
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9.2
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15.

STATEMENT AS OF JUNE 30, 2026 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? ..............cccooviiiiiiiniiiie,

(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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is yes, provide information related to amendment(s).
In Q2-2026, a minor revision was made to the “Government & Third Parties” section of the code to include a clear statement that we prohibit

bribery and corruption in all forms. An additional example was also added to the “What it Could Look Like” table in the same section to
describe a “facilitation payment” and indicate that they are prohibited

Have any provisions of the code of ethics been waived for any of the specified OffiCers? ............coiiiiiiiiii e
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? .........
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ............ccccoiiiiiiiiiiiciceecee

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 lending agreE@mMENTS.) .........oiuiiiiiiiiiiii e
If yes, give full and complete information relating thereto:

Letter stock or securities restricted as to sale - excluding FHLB capital stock, On deposit with states, pledged as collateral - excluding
collateral pledged to an FHLB

Yes [ X] No[ ]
Yes [ X] No[ ]
Yes[ 1 No[X]
Yes [ X] No[ ]

Yes [ X ]

No[ ]

Amount of real estate and mortgages held in other invested assets in Schedule BA: ..... 88,527,009
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ... Yes [ X] No [ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
$ ..30,880,841 $.. 45,334,468
Preferred Stock S TSR
Common Stock ... $ .. .207,074,874 $.. 222,541,060
Short-Term Investments 8 $.
Mortgage Loans on Real Estate a8 . $.
All Other $ .. .130, 158,836 $.. .126,676,576
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... .8 368,114,552 $.. ....394 552,103
Total Investment in Parent included in Lines 13.21 10 13.26 @bOVE ............cccoiiiiiiiiiiiic s B e $

Has the reporting entity entered into any hedging transactions reported on Schedule DB? .....
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
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:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccccceevieeieeieennenne
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

15.3 Total payable for securities lending reported on the liability PAge. ..........ciiiiiiiiiiiiii $

8.1

Yes [ X ]

Yes [ X ]
No [ ]

No [ ]
NAT ]
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16.4
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STATEMENT AS OF JUNE 30, 2026 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? .....................

Yes

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1
Name of Custodian(s)

2
Custodian Address

Citibank NLA. oo

JP Morgan Chase Bank
State Street Bank & Trust Company

London Canada SQ Service
5LB UK
1 Chase Manhattan Plaza,
JAB2NWN. Quincy, MA 02171

CTR Citigroup CTR 25 Canada Sq London E14

19th Floor, New York, NY 10005

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
Name(s) Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? .............ccccccceeeenee.

If yes, give full information relating thereto:

Yes [

1 2
Old Custodian New Custodian

3
Date of Change

4
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. This includes both primary and sub-advisors. For assets that are managed internally

by employees of the reporting entity, note as such. ["...that have access to the investment accounts

"

1
Name of Firm or Individual

2
Affiliation

Barings LLC
IFM Investors Pty Ltd
Western Asset Management Company

16.5097 For those firms/individuals listed in the table for Question 16.5, 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?..............ccccooiiiiiiciic e

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?. .

; "...handle securities"]

,

es [ ]

Yes [ ]

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

[X] No[ ]

1 No[X]

No [ X1 NAI

No [ X1 NAI

1 2

Central Registration
Depository Number

Name of Firm or Individual

Registered With

4
Investment
Management
Agreement
(IMA) Filed

106006

Barings LLC

162754
110441

IFM Investors Pty Ltd
Western Asset Management Company

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

Yes

At 6/30/2026, 9 issues for 4 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 $19,804,975 or 0.9% of all assets. ............

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 SECUILIES? ...........i ittt et e et et e st e st e be et e e s e e e e eneeeneeeneeeneenaeenen

8.2

Yes [ X ]

[ 1 No[X]

No [ ]

]

]



STATEMENT AS OF JUNE 30, 2026 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ......

o

20. 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.

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

8.3

Yes [

Yes [

]

]

No [ X ]

No [ X ]



STATEMENT AS OF JUNE 30, 2026 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 ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan T 114,851,576
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 373,613,930
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 488,465,506

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 COMMEICIAI IMOTGAGES ..........vvveveeieiieeeeieie et ettt et ettt se e e e s s et e b et esese e s ss et et e b et eseas s esss s ese s et essanssesssesesesesessssasesssaseseseseses Deseseneaesaseseseeeseneneeeaeeneeas 1,152,228
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 1,152,228
1.4 Long-Term Mortgage Loans in Process of Foreclosure
B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt ettt et a e e et e st e s e b et essas s s e s et e s e s et e s e ss s et es et et et et esesess s ss et esesesesesnasasasesasesesnss B 3,032,826
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 3,032,826
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 492,650,560
Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $
Operating Percentages:
2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas 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 .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.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 FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es 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.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

Outstanding
Date Lien Amount

Total s
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

.| SCOR GLOBAL LIFE USA REINSURANCE COMPANY
.| SCOR GLOBAL LIFE USA REINSURANCE COMPANY

SUY7) .

.| Authorized..
.| Authorized..

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
..... 64688 01/01/2012 .. | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY (SCN7) ... .| Author ized..
..... 64688 07/01/2018 .. | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY (SCN9) .| Author ized..
66346 03/28/2000 .. |MUNICH AMERICAN REASSURANCE COMPANY (CA84) ............ .| Author ized..
66346 03/31/2004 .. |[MUNICH AVERICAN REASSURANCE COMPANY (MU84) . .| Author ized..
66346 01/01/2012 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUN7) . .| Authorized..
66346 07/01/2018 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUN9) . .| Author ized.
66346 09/01/2023 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUUD) . .| Author ized..
66346 .. ..06/25/2022 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUXE) . .| Author ized.
66346 ..... ..58-0828824 ...... ..06/25/2022 .. [MUNICH AMERICAN REASSURANCE COMPANY (MUXG) Author ized
66346 ..... ..58-0828824 ...... ...09/07/2024 .. |MUNICH AMERICAN REASSURANCE COMPANY (MUY7) Author ized
. [MUNICH AMERICAN REASSURANCE COMPANY (MUYH) ..... .| Author ized..
.. . . | PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRT4) .| Authorized..
74900 ..... ..63-0483783 ... [... 06/25/2022 .. [PARTNERRE LIFE REINSURANCE COVPANY OF AMERICA (PRXE) Author ized
74900 ..... ..63-0483783 ......|.. .06/25/2022 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRXG) Authorized
. | PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRY7) ... .| Author ized..
.. . . | PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRYH) .| Authorized..
..... 82627 .....|..06-0839705 ......[...01/01/2023 .. |SWISS RE LIFE & HEALTH AMERICA INC. Author ized
..... 82627 .....|..06-0839705 ......[...08/01/2017 .. [SWISS RE LIFE & HEALTH AMERICA INC. Authorized
06-0839705 07/07/2018 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
06-0839705 11/20/2021 .. | SWISS RE LIFE & HEALTH AMERICA INC. .| Authorized..
06-0839705 06/25/2022 .. [SWISS RE LIFE & HEALTH AVERICA INC. .| Author ized..
06-0839705 06/25/2022 .. [SWISS RE LIFE & HEALTH AMERICA INC. .| Authorized..
06-0839705 09/07/2024 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..06-0839705 09/07/2024 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..13-2572994 . 01/01/2005 .. | GENERAL RE LIFE CORPORATION (C084) ...... .| Author ized..
..13-2572994 . 07/01/2018 .. |GENERAL RE LIFE CORPORATION (GRN9) ... .| Author ized..
..13-2572994 . 11/20/2021 .. | GENERAL RE LIFE CORPORATION (GRUD) ... .| Author ized..
..13-2572994 . 06/25/2022 .. GENERAL RE LIFE CORPORATION (GRXE) ... .| Author ized..
..13-2572994 . 06/25/2022 .. GENERAL RE LIFE CORPORATION (GRXG) ... .| Authorized..
..13-2572994 . 09/07/2024 .. |GENERAL RE LIFE CORPORATION (GRY7) ... .| Author ized..
..13-2572994 . 09/07/2024 .. |GENERAL RE LIFE CORPORATION (GRYH) .| Authorized..
88340 ..59-2859797 . 01/01/2012 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAN7) . .| Author ized.
88340 ..59-2859797 ......[...07/01/2018 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HANO) . .| Authorized..
93572 ..... ..43-1235868 ...... ..03/28/2000 .. [RGA REINSURANCE COMPANY (GA84) Author ized
93572 ..... ..43-1235868 ......|.. .07/01/2018 .. [RGA REINSURANCE COMPANY (GAN9) Author ized
93572 ..43-1235868 . . |RGA REINSURANCE COMPANY (GAT4) .. .| Authorized..
93572 ..43-1235868 ......|... . |RGA REINSURANCE COMPANY (GAUD) .. .| Author ized..
93572 ..... ..43-1235868 ......|... 06/25/2022 .. |RGA REINSURANCE COMPANY (GAXE) Author ized
93572 ..... ..43-1235868 ...... ..06/25/2022 .. |RGA REINSURANCE COMPANY (GAXG) Author ized
93572 ..43-1235868 . . |RGA REINSURANCE COMPANY (GAY7) .. .| Authorized..
93572 ..43-1235868 ......[... . |RGA REINSURANCE COMPANY (GAYH) .| Author ized..
..13-3126819 ......|... 03/28/2000 .. |SCOR GLOBAL LIFE USA REINSURANCE COMPANY (BM84) .... Authorized
..13-3126819 .....[. .01/01/2012 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (GIN7) Author ized
..13-3126819 . .| SCOR GLOBAL LIFE USA REINSURANCE COMPANY (GIN9) . .| Author ized.
..13-3126819 .....[... .| SCOR GLOBAL LIFE USA REINSURANCE COMPANY (GIPF) . .| Author ized..
..13-3126819 ......|... 07/07/2018 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUT4) Authorized
..13-3126819 .....[... 11/20/2021 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUUD Author ized
..13-3126819 . 06/25/2022 .. SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUXE) . .| Author ized.
(
(
(

- 00/07/2024 .

)

)
SUXG) .

)

)

SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUYH

Authorized




STATEMENT AS OF JUNE 30, 2026 OF THE C.M. Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Life Contracts

Direct Business Only
4 5

Accident and
Health Insurance
Premiums,
Including Policy,
Membership

and Other Fees

6 7
Total
Other Columns Deposit-Type
Considerations 2 Through 5 Contracts
..................................... 2,581,081 |oveieieiene
.......................................... 29,314

134,113,432

.13,076,867 |..
.. 1,876,025 |..
.10,913,108 |..

43,678,921 |..
14,557,456 |.

154,492,617 |.

... 39,310 |..

94 above)

Life Insurance Annuity
States, Etc. Premiums Considerations
1. AlabaMA ..o AL e b e 2,057,180 |-.cvcvvevnnnne 523,901
2. Alaska ... AK |l e
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC .166, K
10.  Florida .. .. FL ...16 497,651 |.
11.  Georgia .. GA ... 13,349,239 |.
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.
16. lowa .....
17. Kansas .
18.  Kentucky ......cccceeeiiiiiiiiiiiiiiiiii KY b
19.  LouiSiana .......ccceeeiiiiiiiiiee e
20. Maine .......
21.  Maryland
22. Massachusetts .............cccooiiiiiiis
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e
27. Montana
28. Nebraska ..
29. Nevada ........ .
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM
33. New York .....
34. North Carolina ..
35. North Dakota
36. Ohio ..cccueenee
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate other alien .. . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PlaNS. ... e eee s KKK fo [
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccocoiiin fen . XXX e
92. Dividends or refunds applied to shorten endowment|
or premium paying period............coocceeeeereeiinneeees feeees XXX e i
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... oo XXXo.ooo 745,011
94.  Aggregate or other amounts not allocable by state..|....... XXX.......[oeeeeeeiiiininis
95.  Totals (direct bUSINESS)......c.ceveuevveievvrenireririeeeeen s XXX . 147,221,545 |.
96. Plus reinsurance assumed.............ccocoveeeeeiiiineeeee e XXX o .
97  Totals (all DUSINESS).......cceeevrreirieirieirieereeneea e XXX . 147,221,545 |. 141,384,504 |.
98.  Less reinsurance ceded.........ocooereerereeneeneneneneens eoeees XKoo | 49,178,59% |........ 105,314,021
99. Totals (all business) less reinsurance ceded 98,042,949 36,070,483
DETAILS OF WRITE-INS
58001. Aggregate Other Alien ......ccoooovviiieiinviennceneei oo XXX . 39,310 |.
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvvvviiniiiiciiinnnineeeesneees e XXX foree
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 39,310
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocevvviiniiiieiinnnieeneeesneees e XXX foree
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11

4. Q - Qualified - Qualified or accredited reinsurer.
5. N - None of the above - Not allowed to write business in the state............. ....... 6
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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)

Federal Tax ID NAIC Co Code State of Domicile
MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY (MMLIC) 04-1590850 65935 Massachusetts
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company 06-1041383 93432 Connecticut
MML Bay State Life Insurance Company 43-0581430 70416 Connecticut
CML Special Situations Investor LLC None Delaware
CM Life Mortgage Lending LLC None Delaware
CML Global Capabilities LLC None Delaware
MM Global Capabilities I LLC None Delaware
MassMutual Global Business Services India LLP None India
MM Global Capabilities (Netherlands) B.V. None Netherlands
MassMutual Global Business Services Romania S.R.L. None Romania
MM Global Capabilities II LLC None Delaware
MM Global Capabilities III LLC None Delaware
MM/Barings Multifamily TEBS 2020 LLC None Delaware
Berkshire Way LLC 04-1590850 Delaware
MML Special Situations Investor LLC None Delaware
Timberland Forest Holding LLC 47-5322979 Delaware
Lyme Adirondack Forest Company, LLC None Delaware
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timberlands II, LLC None Delaware
Lyme Adirondack Timber Sales, LLC None Delaware
Insurance Road LLC 04-1590850 Delaware
MassMutual Trad Private Equity LLC 04-1590850 Delaware
MassMutual Intellectual Property LLC 04-1590850 Delaware
Trad Investments I LLC None Delaware
EM Opportunities LLC None Delaware
MassMutual MCAM Insurance Company, Inc. None Vermont
MassMutual Ventures US IV GP, LLC* None Delaware
MassMutual Ventures US IV, L.P. None Delaware
MassMutual Ventures US IV, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, L.P. None Cayman Islands
MassMutual Ventures Europe/APAC I L.P. None Cayman Islands
MassMutual Ventures Southeast Asia III LLC None Delaware
MMV Digital I LLC None Cayman Islands
Counterpointe Sustainable Advisors LLC None Delaware
CSA Intermediate Holdco LLC None Delaware
Counterpointe Trust Services LLC None Delaware
CPPACELLC None Delaware
Counterpointe Titling Trust None Delaware
CSA Employee Services Company 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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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

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 Solutions (FL) II LLC None Delaware
Counterpointe Energy Solutions (IL) LLC None Delaware
Loop-Counterpointe PACE LLC None Delaware
Counterpointe Energy Services LLC None Delaware
Counterpointe Investment Management LLC None Delaware
CSA Incentive Holdco LLC None Delaware
Jefferies Finance LLC 27-0105644 Delaware
JFIN GP Adviser LLC None Delaware
Jefferies MM Lending LLC None Delaware
Jefferies Credit Partners LLC None Delaware
Apex Credit Partners LLC None Delaware
Green SPE LLC None Delaware
Green SPE 2025 LLC None Delaware
Apex GPILLC None Delaware
Apex Securitized Income Fund LP None Delaware
Apex Credit CLO 13 Ltd. None Delaware
Jefferies Credit Partners Investments Holdings LLC None Delaware
Jefferies Credit Partners Investments LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCM GPILLC None Delaware
JCM H-2 Credit Fund GP 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

JDLF GP (Europe) S.a.r. 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 II GP LLC None Delaware
JDLF I GP LP None Delaware
Jefferies Direct Lending Fund II C LP None Delaware
Jefferies DLF 2 C Holdings LLC None Delaware
Jefferies Direct Lending Fund II C SPE LLC None Delaware
Jefferies DLF2 C Holdings-2 LLC None Delaware
Jefferies Direct Lending Fund II C SPE-2 LLC None Delaware
JDLF Il GP LLC None Delaware
JDLF III GP LP None Delaware
Jefferies Direct Lending Fund IIT C LP None Delaware
Jefferies DLF3 C Holdings 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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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
Jefferies Direct Lending Fund 111 C SPE LLC None Delaware
JCP Direct Lending CLO 2023-1 LLC None Delaware
JCP Direct Lending CLO 2023 Ltd. None Jersey
JCPGPILLC None Delaware
Jefferies M Super Private Credit Fund GP LLC None Delaware
Jefferies Credit Partners Europe Limited None United Kingdom
Jefferies Credit Partners (Luxembourg) GP S.ar.l None Luxembourg
Jefferies Credit Partners (Luxembourg) S.C.A. SICAV-RAIF None Luxembourg
JCP Congaree Credit Fund GP LLC None Delaware
JCP Solaris Credit Fund GP LLC None Delaware
Jefferies Credit Partners Structured Solutions Fund GP LLC None Delaware
JCP Acacia Fund GP LLC None Delaware
JCP Funding 2024 LLC None Delaware
JFIN Revolver Holdings II 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
JSPCS MM LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-II 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 2022-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-III Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2024-I Ltd. None Delaware
JFIN Revolver CLO 2025-1 Ltd. None Delaware
JFIN Revolver CLO 2025-1I Ltd. None Delaware
JFIN Revolver CLO 2026-1 Ltd. None Delaware
JFIN Revolver CLO 2026-1I Holdings LLC None Delaware
JFIN Revolver CLO 2026-11 LLC None Delaware
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 2021-1IT Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. 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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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
JFIN Revolver Funding 2022-1 Ltd. None Bermuda
JFIN Revolver SPE1 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
JFIN Revolver SPE4 2022 Ltd. None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
JF CEI Holdings 1 LLC None Delaware
JF CEI Holdings 2 LLC None Delaware
Apex Credit CLO 2024-1 Ltd. None New York
Apex Credit Holdings LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware
MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC 04-1590850 Delaware
MM Vine Street LLC None Delaware
Counterpointe — Ascend Mortgage Lending LLC None Delaware
MALIC 10 Centennial Drive Member LLC None Delaware
Manhattan National Holding, LLC 26-3260520 Ohio
Manhattan 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
DPI-ACRES Capital LLC None Delaware
DPI-ARES Mortgage Lending LLC None Delaware
MM Investment Holding None Cayman Islands
MMIH Bond Holdings LLC None Delaware
MassMutual Asset Finance LLC* 26-0073611 Delaware
MMAF Equipment Finance LLC 2019-B None Delaware
MMAF Equipment Finance LLC 2020-A None Delaware
MMAF Equipment Finance LLC 2023-A None Delaware
MMAF Equipment Finance LLC 2024-A None Delaware
Barings Equipment Finance LLC 2025-A None Delaware
Barings Equipment Finance LLC 2025-B None Delaware
Barings Equipment Finance LLC 2026-A 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
Flourish Holding Company LLC None Delaware
Flourish Insurance Agency 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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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

SoraFinance, Inc.
Flourish Financial LLC
Flourish Technologies LLC
MML Distributors LLC*
MML Investment Advisers, LLC
MML Strategic Distributors, LLC
MassMutual Private Wealth & Trust, 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
GASL Holdings LLC
Barings Asset-Based Income Fund (US) LP*
Barings Perpetual European Direct Lending Fund
Barings Emerging Generation Fund II
Babson Capital Global Special Situation Credit Fund 2*
Barings Global Real Assets Fund LP*
Barings Global Special Situations Credit Fund 3
MassMutual Assignment Company
MassMutual Capital Partners LLC
Intermodal Holding II LLC
MassMutual Ventures Holding LLC
Crane Venture Partners LLP
MassMutual Ventures Management LLC
MassMutual Ventures SEA Management Private Limited
MMV UK/SEA Limited
MassMutual Ventures India Private Limited
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures Southeast Asia II LLC
MassMutual Ventures UK LLC
MassMutual Ventures US I LLC
MassMutual Ventures US II LLC
MassMutual Ventures US III LLC
Crane APACILP
MM Catalyst Fund LLC
MM Catalyst Fund I LLC
MM Rothesay Holdco US LLC
Rothesay Limited
Riverton Home Finance Limited
Rothesay Life Plc

*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

None
None
None
04-3356880
None
46-3238013
06-1563535
04-1590850
04-1590850
04-1590850
45-2738137
04-2854319
37-1732913
None
None
82-2932156
36-4868350
None
88-0916548
98-1206017
82-3867745
None
06-1597528
04-1590850
None
None
None
None
None
None
None
None
None
None
47-1296410
None
None
None
None
None
04-1590850
None
None
None

NAIC Co Code

State of Domicile

Delaware
Delaware
Delaware
Massachusetts
Delaware
Delaware
Connecticut
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Luxembourg
Delaware
Delaware
Delaware
Luxembourg
North Carolina
Delaware
Delaware
Delaware
United Kingdom
Delaware
Singapore
United Kingdom
India

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
United Kingdom
United Kingdom
United Kingdom
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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
Rothesay MA No.l Limited None United Kingdom
Rothesay MA No.3 Limited None United Kingdom
Rothesay MA No.4 Limited None United Kingdom
LT Mortgage Financing Limited None United Kingdom
Rothesay Property Partnership 1 LLP* None United Kingdom
Rothesay Property Partnership 2 LLP* None United Kingdom
Rothesay Property Company 1 Limited None United Kingdom
Rothesay Mortgages Partnership 1 LLP* None England & Wales
Rothesay Foundation None United Kingdom
Rothesay Pensions Management Limited None United Kingdom
Rothesay Asset Management UK Limited None United Kingdom
Rothesay Asset Management Australia Pty Ltd None Australia
Rothesay Asset Management North America LLC None Delaware
MML Investors Services, LLC 04-1590850 Massachusetts
MML Insurance Agency, LLC 04-1590850 Massachusetts
LifeScore Labs, LLC 47-1466022 Massachusetts
MM Asset Management Holding LLC 45-4000072 Delaware
Barings LLC* 51-0504477 Delaware
Baring Asset Management (Asia) Holdings Limited 98-0524271 Hong Kong
Baring Asset Management (Asia) Limited 98-0457463 Hong Kong
Baring Asset Management Korea Limited None Korea, Republic of
Barings Investment Management (Shanghai) Limited None Hong Kong
Barings Overseas Investment Fund Management (Shanghai) Limited None Hong Kong
Baring SICE (Taiwan) Limited 98-0457707 Taiwan, Republic of China
Barings Singapore Pte. Ltd. None Singapore
Barings Real Estate Investment Japan Limited None Japan
Barings Japan Limited 98-0236449 Japan
Barings Australia Holding Company Pty Ltd None Australia
Barings Australia Pty Ltd None Australia
Barings Australia Real Estate Holdings Pty Ltd None Australia
Barings Australia Real Estate Pty Ltd 140045656 Australia
Barings Australia Property Holdings Pty Ltd 98-0457456 Australia
Barings Australia Asset Management Pty Ltd None Australia
Barings Australia Property Pty Ltd None Australia
Barings Australia Structured Finance Holdings Pty Ltd None Australia
Barings Australia Structured Finance Pty Ltd None Australia
Gryphon Capital Partners Pty Ltd None Australia
Gryphon Capital Management Pty Ltd None Australia
Gryphon Capital Investments Pty Ltd None Australia
Barings Real Estate Holdings LLC None Delaware
Artemis Real Estate Partners, LLC None Delaware
Artemis Real Estate Advisors, LLC None Delaware
Artemis Real Estate Partners Acquisitions I, LLC None Delaware
Artemis Industrial Development Member, 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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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Barings Finance LLC
BCF Europe Funding Limited
BCF Senior Funding I LLC
BCF Senior Funding I Designated Activity Company
Barings Real Estate Acquisitions LLC
Barings Securities LLC
Barings Guernsey Limited
Barings Europe Limited
Barings Asset Management Spain SL
Baring France SAS
Baring International Fund Managers (Ireland) Limited
Barings GmbH
Barings Italy S.r.1.
Barings Sweden AB
Barings Netherlands B.V.
Barings (U.K.) Limited
Barings Switzerland Sarl
Baring Asset Management Limited
Baring International Investment Limited
Baring Fund Managers Limited
BCGSS 2 GP LLP
Baring Investment Services Limited
Barings Core Fund Feeder I GP S.a.r.l.
Barings Investment Fund (LUX) GP S.a.r.l.
Barings BME GP S.a.r.l.
Barings GPC GP S.a.r.l.
Barings European Core Property Fund GP Sarl
Barings Umbrella Fund (LUX) GP S.a.r.L.
GPLF4(S)GP S.ar. |
PREIF Holdings Limited Partnership
BMC Holdings DE LLC
Barings Real Estate Advisers Inc.
Remington L & W Holdings LLC
Aland Royalty GP, LLC
Alaska Future Fund GP, LLC
BAI Funds SLP, LLC
BAIGP,LLC
Baring Asset-Based Income Fund (US) GP, LLC
Barings Infiniti Fund Management LLC
Barings Infrastructure CLO Equity Partnership GP LLC
Barings Infrastructure Secondaries & Solutions Fund II Managing Member LLC
Barings NAPLF IV Rated Feeder, L.P.
Barings New Jersey Emerging Manager Program GP, LLC
Barings New Jersey Emerging Manager Program II GP, 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

80-0875475
None

None

None

None
04-3238351
98-0437588
None

None

None

None

None

None

None

None
98-0432153
None
98-0241935
98-0457328
98-0457586
None
98-0457578
None

None

None

None

None

None

None

None

None
04-3238351
81-4065378
6887128
None

None
6972999
None

None

None

None

None

None

None

State of Domicile

Delaware
Ireland
Delaware
Ireland
Delaware
Delaware
Guernsey
United Kingdom
Spain

France

Treland
Germany

Italy

Sweden
Netherlands
United Kingdom
Switzerland
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Luxembourg
Luxembourg
United Kingdom
Luxembourg
United Kingdom
Luxembourg
Luxembourg
United Kingdom
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
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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
Barings Blue Ridge Fund GP LLC None Delaware
Barings Blue Ridge Fund, L.P. None Delaware
Barings Specialty Asset Based Finance Fund GP LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Barings Hotel Opportunity Venture II GP, LLC None Delaware
Baring 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 111 GP, LLC None Delaware
Barings FC III LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings CLO Investment Partners (Cayman) LP None Cayman Islands
Barings CLO Investment Partners (Mini-Master) LP None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Direct Investments LLC None Delaware
Barings Diversified Residential Fund GP LLC None 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 L.P. 88-3792609 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 I Management, LLC None Delaware
Barings North American Private Loan Fund III Management, LLC None Delaware
Barings North American Private Loan Fund IV (Cayman)-A, L.P. None Cayman Islands
Barings North American Private Loan Fund IV Management, LLC None Delaware
Barings Portfolio Finance Investment Grade Fund GP LLC None Delaware
Barings Portfolio Finance 1G Issuer I, LLC None Delaware
Barings Real Asset Special Servicer 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
Barings SBIC II GP, LLC None Delaware
Barings SEM GP LLC None Delaware
BMT RE Debt Fund GP LLC None Delaware
Barings Small Business Fund LLC 84-5063008 Delaware
Barings TYIDF2 Rated Feeder GP LLC None Delaware
Barings TYIDF2 Rated Feeder, L.P. None Delaware
Barings Active Passive Equity Direct EAFE LLC None Delaware
BCLF GP LLC None Delaware
BDAE Private Fund GP None Delaware
BDAE Private Fund, LP 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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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
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
BHOVI Incentive LLC None Delaware
BIG Real Estate Incentive I LLC None Delaware
BIG Real Estate Incentive II LLC None Delaware
BRECS VII GP LLC None Delaware
BREDIF GP LLC None Delaware
CPF Springing Member, LLC None Delaware
CREA-MA Reorganization Trust None Delaware
CREF X GP LLC None Delaware
Lake Jackson LLC None Delaware
Martello Re GP LLC None Delaware
Barings Emerging Markets Blended Fund I GP, LLC None Delaware
Barings Emerging Generation Fund III GP, LLC None Delaware
Barings Emerging Generation Fund III, LP None Delaware
Barings EPLF4 Rated Feeder GP LLC None Delaware
Mezzco III LLC 41-2280126 Delaware
Mezzco IV LLC 80-0920285 Delaware
Mezzco Australia I LLC None Delaware
NAPLF (Cayman)-A Senior Funding IV LLC None Delaware
RECSA-NY GP LLC None Delaware
Terrapin Middle Market Infrastructure Fund, L.P. None Delaware
Barings CLO 2022-1 98-1624360 Cayman Islands
Barings CLO 2022-11 None Cayman Islands
Ambherst Long Term Holdings, LLC None Delaware
Enroll Confidently, Inc. None Delaware
Imbiba Growth LLP None United Kingdom
Yunfeng Financial Group Limited None Hong Kong
Yingda Taihe Life Insurance Co., Ltd. None China
MassMutual External Benefits Group LLC 27-3576835 Delaware
Stillings Street LLC None Delaware
Eclipse Business Capital Holdings LLC None Delaware
Port 51 Lending Holdings LLC None Delaware
Port 51 Lending LLC None Delaware
Port 51 Commercial LLC None Delaware
Counterpointe — MM Mortgage Lending LLC None Delaware
LNL MM, LLC None Delaware
LNL MM D Core, LLC None Delaware
LNLMM D, LLC None Delaware
Corten Real Estate Credit Fund I LLC* None Delaware
CapSec LLC None Delaware
LNL MM 2, LLC None Delaware
Other Affiliates & Funds:
100 w. 3rd Street LLC 04-1590850 Delaware
300 South Tryon Hotel LLC 82-2432216 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
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Federal Tax ID NAIC Co Code State of Domicile
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 Capital Solutions Perpetual Fund (CA), L.P. None Cayman Islands
Barings Construction Lending Fund LP None Delaware
12-18 West 55th Street Predevelopment, LLC None Delaware
21 West 86th LLC None Delaware
Barings Diversified Residential Fund LP None Delaware
Barings Emerging Generation Fund II LP None Delaware
Barings Emerging Generation Fund, LP 84-3784245 Delaware
Barings Emerging Markets Corporate Bond Fund None Ireland
Barings Small Business Fund II, L.P. 99-4893321 Delaware
Barings Euro CLO 2025-1 DAC None Ireland
Barings Hotel Opportunity Venture I LP None Delaware
Barings Hotel Opportunity Venture II LP None Delaware
Barings Miller Investment Trust 04-1590850 Australia
Barings Real Estate Debt Income Fund LP 85-3449260 Delaware
Barings Real Estate European Value Add I SCSp* None Luxembourg
Barings Real Estate European Value Add Fund 3 SCSp 04-1590850 Luxembourg
Barings Small Business Fund, L.P. None Delaware
Barings Storage Operations Trust* 04-1590850 Australia
Barings U.S. Core Bond Fund None Delaware
Barings-MM Revolver Fund LP* None Delaware
Barings Australia Storage Trust* 04-1590850 Australia
Beauty Brands Acquisition LLC None Delaware
Beauty Brands Acquisition Intermediate LLC None Delaware
Forma Brands, LLC None Delaware
Cornerstone Permanent Mortgage Fund LLC 45-2632610 Massachusetts
CREA Ridge Apartments, LLC None Delaware
Euro Real Estate Holdings Herleshausen LLC None Delaware
London Office JV Holdings LLC None Delaware
MALIC AsiaPac LP Investor LLC None Delaware
MALIC BAM LLC None Delaware
MALIC Elco Yards D Member LLC None Delaware
MALIC Maret LLC None Delaware
End-to-End JPM Affordable Housing Fund LLC None Delaware
MM BAM LLC None Delaware
MM Maret LLC None Delaware
MM New Albany Industrial LLC None Delaware
MM One Harbor Shore Member None Delaware
MALIC Australia BSOT LLC None Delaware
Riverwalk MM Member, LLC None Delaware
Aland Royalty Holdings LP 83-0560183 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
Chassis Acquisition Holding LLC 81-2244465 Delaware
EIP Holdings I, LLC None Delaware
Validus Holding Company LLC 46-0687392 Delaware
SBNP SIA III LLC None Delaware
MM Speedway El Paso Member LLC* None Delaware
MM Speedway El Paso Member II LLC* 04-1590850 Delaware
Barings European Real Estate Debt Income Fund None Luxembourg
Martello Member New Albany Industrial LLC 13-1935920 North Carolina
Barings US High Yield Bond Fund None Ireland
Barings US High Yield Fund* None Delaware
Barings US Core Bond Fund 39-3814745 North Carolina
Barings Infrastructure Secondaries & Solutions Fund II LLC 04-1590850 North Carolina
Capital Solutions DE Rated Feeder 39-3891881 North Carolina
Babson CLO Ltd. 2015-I None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-11I None Cayman Islands
Barings CLO 2019-1V None Cayman Islands
Barings CLO 2020-I None Cayman Islands
Barings CLO 2020-I1I None Cayman Islands
Barings CLO 2020-1V None Cayman Islands
Barings CLO 2021-11 None Cayman Islands
Barings CLO 2021-III None Cayman Islands
Barings CLO 2024-11 None Cayman Islands
Babson Euro CLO 2015-1 BV None Netherlands
Barings Euro CLO 2019-1 BV 36037260H Ireland
Barings Euro CLO 2019-11 BV None Ireland
Barings Euro CLO 2020-1 DAC None Ireland
Barings Euro CLO 2021-1 DAC 3715576VH Ireland
Barings Euro CLO 2021-1I DAC 3750378QH Ireland
Barings Euro CLO 2021-I1I DAC None Ireland
Barings Euro CLO 2023-11 DAC None Ireland
Barings Euro CLO 2024-11 4278301GH Ireland
Barings CLO 2025 - IV None Cayman Islands
Barings Global Energy Infrastructure Fund I LP 98-1332384 Cayman Islands
Barings Joondalup Trust* None Australia
Barings Construction Lending Fund 93-4219244 Delaware
Barings Liquidity Investment Strategy None Delaware
Artemis Real Estate Income and Growth Fund II LP 82-4059427 Delaware
Artemis EM Strategy Sponsor Investor, LLC 99-1828090 Delaware
Barings Global Special Situations Credit 4 Delaware* 85-1465973 Delaware
Barings Global Special Situations Credit 4 LUX* 98-1570693 Luxembourg
Barings Europe Select Fund None Ireland
Barings Hotel Opportunity Venture 87-0977058 Connecticut
Barings Innovations & Growth Real Estate Fund* 86-3661023 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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PART 1 - ORGANIZATIONAL CHART

Barings Middle Market CLO 2017-1 Ltd & LLC
Barings Middle Market CLO Ltd 2021-I
Barings Middle Market CLO Ltd 2023-1
Barings Middle Market CLO Ltd 2023-11
Barings Euro Middle Market CLO 2024-1 DAC
Barings Middle Market Loan Partners 1
Barings Middle Market Loan Partners 2
Barings Loan Partners 5

Barings Loan Partners 4

Barings RE Credit Strategies VII LP

Barings Target Yield Infrastructure Debt Fund
Barings CLO Investment Partners LP

Barings Euro Value Add II (BREEVA II)*
Barings Transportation Fund LP*

Braemar Energy Ventures I, L.P.*

Barings European Core Property Fund SCSp*
Barings European Private Loan Fund III A
Benchmark 2018-B2 Mortgage Trust
Benchmark 2018-B4

Benchmark 2018-B8

Barings Core Property Fund LP

DPI Acres Capital SPV LLC

DPI-ARES Mortgage Lending SPV, LLC
E2E Affordable Housing Debt Fund LLC

GIA EU Holdings - Emerson JV Sarl

JPMCC Commercial Mortgage Securities Trust 2017-JP7
JPMDB Commercial Mortgage Securities Trust 2017-C5
Martello Re Feeder LP

Martello Re LP

Martello Re Holding Limited LLC

Martello Re Limited

Martello Re Services Company

Miami Douglas Three MM, LLC

MM BIG Peninsula Co-Invest Member LLC*
MML Mezzanine Investor III LLC

Red Lake Ventures LLC

Tamiami Citrus LLC

MALIC Member New Albany Industrial LLC
MM AsiaPac LP Investor LLC

MM Elco Yards A Member LLC

MM Elco Yards D Member LLC

MM New Albany Industrial Member LLC
MM CM Holding LLC

MM Debt Participations 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

None
98-1612604
None
None
None
None
None
None
None
98-1332384
98-1567942
81-0841854
None
87-1262754
None
None
46-5001122
38-4059932
None
38-4096530
20-5578089
04-1590850
04-1590850
None
98-1607033
38-4041011
38-4032059
None
None
None
None
None
04-1590850
87-4021641
None
None
None
13-1935920
13-1935920
04-1590850
04-1590850
04-1590850
None
81-3000420

State of Domicile

Cayman Islands
Cayman Islands
Bermuda
Bermuda
Ireland
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Delaware
Luxembourg
Delaware
Luxembourg
Delaware
Delaware
Luxembourg
Luxembourg
New York

New York

New York
Delaware
Delaware
Delaware
Delaware
Luxembourg
New York

New York
Delaware
Delaware
Delaware
Bermuda
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
North Carolina
Japan

Delaware
Delaware
North Carolina
Delaware
Delaware
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Federal Tax ID NAIC Co Code State of Domicile

Barings Capital Solutions Perpetual Fund (DE) LP 92-3857084 Delaware
Barings Capital Solutions Perpetual Fund (LUX) None Luxembourg
Barings Income Navigator Fund None Ireland
Barings Emerging Market Debt Blended Total Return Fund None Ireland
40 Exchange MM Member LLC* None Delaware
Barings Global Investment Grade Credit Fund None Ireland
MM MD2 Station Member LLC* 04-1590850 Delaware
MM National IOS Program Member LLC 04-1590850 Delaware
MM National Self-Storage Program Member 11 LLC None Delaware
MMV Climate Technology Fund GP* 04-1590850 Delaware
MM REED District Landco Member LLC* None Delaware
MM Sedona Vortex Investor LLC* 04-1590850 Delaware
MM SL Willistown LLC* 04-1590850 Delaware
MM Subline Borrower LLC 04-1590850 Delaware
MM The Gilman Member LLC None Delaware
MM Tokyo BTR1 LLC* 39-2502808 Delaware
MM Tokyo BTR1 LLC — Project Zeus* 39-2502808 Delaware
MMLIC Australia BAST LLC None Delaware
MMLIC Australia BSOT LLC None Delaware
SBNP SIA IV LLC None Delaware
Washington Pine LLC 04-1590850 Delaware
PDX SW Third Hotel Owner LLC 33-5063019 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
Washington Gateway Three LLC 32-0574045 Delaware
MALIC Debt Participations LLC None Delaware
MALIC Elco Yards A Member LLC None Delaware
Invesco Ltd None Bermuda
Barings US Loan Fund Series None Delaware
Barings Global Private Loan Fund None Luxembourg
KKR MM Project Vector LP None Delaware
Barings Developed Europe Private Loan Fund 1 SCSp 04-1590850 Luxembourg
Barings Developed Europe Real Estate Debt Fund * None North Carolina
Barings Umbrella Fund plc - Barings Global Investment Grade None Ireland
Barings CLO LTD 2018-111 None Cayman Islands
Babson LP-II None Cayman Islands
Barings Loan Partners CLO-III None Cayman Islands
Barings CLO Ltd 2025-111 None Cayman Islands
Barings CLO Ltd 2025-VI None Cayman Islands
Barings CLO Ltd 2025-VII None Cayman Islands
Barings CLO Romeo Warehouse None Cayman Islands
Barings Euro CLO 2014-11 BV None Ireland

Barings Affililates & Funds:
Barings China Aggregate Bond Private Securities Investment Fund None China

*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 Global High Yield Fund 47-3790192 Massachusetts
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
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II LLC 95-4207717 California
Cornerstone California Mortgage Fund III LLC 95-4207717 California
Cornerstone Permanent Mortgage Fund II LLC 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund III LLC None Massachusetts
Cornerstone Permanent Mortgage Fund IV LLC 61-1793735 Massachusetts
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 - Avalon Spain 04-1590850 Delaware
GIA EU Holdings LLC- GIA Italy SCSp 04-1590850 Massachusetts
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
MM Kannapolis Industrial Member LLC* 04-1590850 Delaware
MM DS Investor LLC None Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Fremont Member LLC None Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM Horizon Savannah Member II LLC* 04-1590850 Delaware
MM Ironhead Commerce Center* 04-1590850 Delaware
BRAVAS MM Investor LLC 13-1935920 Delaware
BRAVAS MALIC Investor LLC 04-1590850 Delaware
MM Ironhead Commerce Center Member LLC None Delaware
MM 425 Montgomery Member LLC* None Delaware
MM 550 Corporate Member LLC None Delaware
MM Ascend DS Investors LLC None Delaware
MM Century Square LLC None Delaware
MM Horizon Savannah Member III LLC* None Delaware
MM Liberty Centre LLC None Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM Park City Investor LLC* None North Carolina
MM ReDiscover Member LLC* 04-1590850 Delaware
MM Liberty Centre Member LLC 04-1590850 Delaware
MM Century Square Member LLC* 04-1590850 Delaware
MM Stowe Investor LLC 04-1590850 North Carolina
MM Virginian Investor LLC 04-1590850 North Carolina

*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 10 Centennial Drive Member LLC None Delaware
MM 100 Congress Owner LLC None Delaware
MM 340 Madison Member LLC* 04-1590850 Delaware
MM 1370 AVE OF AM LLC * 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
Miami Douglas Four MM LLC 04-1590850 Delaware
MM Five50West Member LLC* 04-1590850 Delaware
MM Breton Village Member LLC* 04-1590850 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None 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 Select Funds:
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MML Series Investment Funds II:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MassMutual RetireSMART Funds:
MassMutual ishares 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual Blue Chip Growth Fund 04-3556992 Massachusetts
MassMutual Diversified Value Fund 01-0821120 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 Select Overseas Fund 04-3557000 Massachusetts
MassMutual High Yield Fund 04-3520009 Massachusetts
MML Vip American Funds 80/20 Allocation Fund 41-5125534 Massachusetts
MML Barings Core Bond Fund 04-3277549 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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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS 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 Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... | ..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeervrieriine [ reeerreeneeeees (MMLTC) ettt LMAL) WP....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company .| Company Ownership .100.000 ... |MMLIC ..
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. MWL Bay State Life Insurance Company C.M. Life Insurance Company . . [Ownership.. ..}.100.000 ...|MMLIC
20000 L.i] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CML Special Situations Investor LLC ........... .|C.M. Life Insurance Company .... Ownership .100.000 ...|MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeees | eereeeee ] e | e, CM Life Mortgage Lending LLC ......cceeeeeennnnnn . C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .| e [ | i [ [ ] CML Global Capabilities LLC .......cccvevrunnnne LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MM Global Capabilities | LLC .....ccocvvveunene LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Global Business Services India
L0000 .o f e [ LLP e, LINDL NIA....... WM Global Capabilities | LLC Ounership .100.000 ... [MULIC e [ | e e
20000 .o e | e e MV Global Capabilities (Netherlands) B.V. ... |..NLD....]...... NIA....... WM Global Capabilities | LLC Ounership .100.000 ... [MULIC e [ eeeeiineeee | e e
MassMutual Global Business Services Romania
20000 .. e [ e | e | e [ | SR L e ROU.... ..eee NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........ccocoemniiiinienninenns .100.000 ... [MULIC e [ eeeeiiieene | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities Il LLC .........evveeeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MV Global Capabilities Il LLC .......ceceenees LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM/Barings Multifamily TEBS 2020 LLC ......... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 04-1590850 Berkshire Way LLC ... LDE] NIA....... Company ... Ounership 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e MML Special Situations Investor LLC ........... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeneees | eeee e
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 47-5322979 .. Timber land Forest Holding LLC ................... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|MMLIC
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 47-5322979 .. Timber land Forest Holding LLC C.M. Life Insurance Company Influence 0.000 .... |MMLIC ..
0000 .| 47-5322979 .. Timber land Forest Holding LLC ... .. [Wood Creek Capital Management LLC . [Management. 0.000 .... |MMLIC
. 0000 . Lyme Adirondack Forest Company, LLC . .. |Timber land Forest Holding LLC ..... . | Ownership.. 100.000 ...|MMLIC
0000 Lyme Adirondack Timberlands I, LLC .. .. |Lyme Adirondack Forest Company, LL . | 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 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 04-1590850 .. Insurance Road LLC .....ccoevvviiiiiiiiiiiiiinnnnnnns LDE] e NIA....... Company Ownership .100.000 ... |MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. MassMutual Trad Private Equity LLC ............ LDE ] NIA....... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 04-1590850 .. MassMutual Intellectual Property LLC .. LDE] e NIA....... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Trad Investments | LLC LDE ] NIA....... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | EM Opportunities LLC .......vvvvvvvnnnnniiiiiinnnnes LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MassMutual MCAM Insurance Company, Inc. ..... VT NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual Ventures US IV GP, LLC ............. LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..99.000 ....|MMLIC
. 0000 ... MassMutual Ventures US IV GP, LLC ... LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .}.. 1.000 .... |MMLIC ..
. 0000 ... MassMutual Ventures US IV, L.P. ... . [MassMutual Ventures US IV GP, LLC .. . | Management. .. 0.000 .... |MMLIC
. 0000 ... MassMutual Ventures US IV, LLC .... MassMutual Ventures US IV, L.P. ..... Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|...... NIA....... COMPANY e Ownership ..}..50.000 ....|MMLIC ..
. 0000 ... MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... MassMutual Ventures Europe/APAC | GP, LLC |Management.... ... 0.000 .... [MMLIC ..
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SCHEDULE Y

PART 1A - DETAILS 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) *
MassMutual Ventures Europe/APAC | GP, L.P.
0000 .| wevereerremmmmeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evneee ] eerrrereee | | e | e MassMutual Ventures Europe/APAC | L.P. ....... O] NEA e | e Management..........ooeeeeeeemmeiiinnnnnnns .. 0.000 ... [MMLIC e [ eeeeeeeeeeees | e e
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual Ventures Southeast Asia IIl LLC . |..DE.....|...... NIA....... MassMutual Ventures Europe/APAC | L.P. .... |OWNership......ccccovvvvrvmmvrvnvnrnnnnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
MassMutual Ventures Southeast Asia Ill LLC
20000 .| e [ | i [ [ ] MV Digital | LLC vovveviiiiiiiiiciee s SO NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 . Counterpointe Sustainable Advisors LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e Ownership ..80.250 ....|MMLIC ..
0000 CSA Intermediate Holdco LLC e .NIA....... | Counterpointe Sustainable Advisors LLC .... |Ownership.. ..}.100.000 ...
. 0000 . Counterpointe Trust Services LLC ............... CDE] e NIA....... CSA Intermediate Holdco LLC .....cceeeennnnnn Ownership .100.000 ... |MMLIC ..
0000 CP PACE LLC CSA Intermediate Holdco LLC Ounership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Titling Trust .. .NIA....... | CP PACE LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 CSA Employee Services Company LLC oo [ DB et NIA....... CSA Intermediate Holdco LLC Ownership .100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate Il LLC
0000 ... ceeeeiee e [ e e CSA Intermediate Holdco LLC .. Ounership .100.000 ... |MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . . Counterpointe Energy Solutions Il LLC ........ CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 27-0105644 .. Counterpointe Energy Solutions (CA) Il LLC . Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Solutions (FL) Il LLC . . | Counterpointe Energy Solutions Il LLC ..... Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Energy Solutions (IL) LLC ..... Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
. 0000 . Loop-Counterpointe PACE LLC Counterpointe Energy Solutions (IL) LLC ... |Ownership ..50.000 ....|MMLIC ..
0000 Counterpointe Energy Services LLC . . |CSA Intermediate Holdco LLC .. Ownership.. ..}.100.000 ...
. 0000 . Counterpointe Investment Management LLC ...... . CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 CSA Incentive Holdco LLC .....coeeeeeeeenieeinnens Counterpointe Sustainable Advisors LLC .... |Ownership .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 27-0105644 .. Jefferies Finance LLC .... Company Ownership ..50.000 ....|MMLIC ..
. 0000 . JFIN GP Adviser LLC . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies MM Lending LLC ... .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies Credit Partners LLC .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 Apex Credit Partners LLC ... .. |Jefferies Credit Partners LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Green SPE LLC ............ .. |Apex Credit Partners LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Green SPE 2025 LLC .. | Apex Credit Partners LLC .. . [Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Apex GP | LLC ..evvvreiinnnnene .. | Apex Credit Partners LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Apex Securitized Income Fund LP . |Apex GP | LLC .............. . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Apex Credit CLO 13 Ltd. ......evvvvnnnnee Apex Credit Partners LLC .. Ownership ..54.340 ....|MMLIC ..
Jefferies Credit Partners Investments
. 0000 . Holdings LLC ...uueeee LDE ] NIA....... Jefferies Credit Partners LLC ................ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Jefferies Credit Partners Investments
. 0000 . Jefferies Credit Partners Investments LLC ... |..DE.....|...... NIA....... Holdings LLC . | Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Management LLC ................. LDE] e NIA....... Jefferies Credit Partners LLC . | Ownership .100.000 ... .
. 0000 . JOM GP | LLC Jefferies Credit Management LLC .. . | Ownership .100.000 ... |MMLIC ..
0000 JOM H-2 Credit Fund GP LLC . - NIA....... | Jefferies Credit Management LLC . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . JCP Direct Lending CLO 2022 LLC ......... v | DB s NIA....... Jefferies Credit Partners LLC Ownership ..9.900 .... |MMLIC ..
Jefferies Direct Lending Europe SCSp SICAV-
. 0000 . RAIF e Jefferies Credit Partners LLC Ownership oo [MMLIC ..
0000 Jefferies Credit Management Holdings LLC . .. | Jefferies Credit Partners LLC .. Ownership.. oo [MMLIC
. 0000 . JOLF GP (Europe) S.a.r.| .. | Jefferies Credit Partners LLC .. Ownership.. ..|WLIC
0000 JFAM GP LLC .. .. | Jefferies Credit Partners LLC .. Ounership.. ..|mLic
. 0000 . JFAM GP LP ... .. | Jefferies Credit Partners LLC Ownership.. ..|WLIC
0000 Jefferies Direct Lending Fund C LP .. |JFAMGP LP ... . [Ounership.. ..|mLic
. 0000 . Jefferies DLF C Holdings LLC ........... . .| Jefferies Direct Lending Fund C LLC .. | Ownership.. ...|WLIC
0000 Jefferies Direct Lending Fund C SPE LLC ...... . Jefferies DLF C Holdings LLC ....ccovvuvennnee Ounership JMLIC ..
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2 3 4 13 14 15 16
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of Control Control
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Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. . UV ... |JOLF 11 GP LLC .... Jefferies Credit Partners LLC .. | Ownership .100.000 ... .

JOLF 11 GP LP ... .. [JOLF 11 GP LLC ... Ownership.. ..}.100.000 ...
Jefferies Direct Lending Fund Il C LP . ..|JOLF 11 GPLP ..... .. | Ownership.. ..}.100.000 ...|MMLIC
Jefferies DLF 2 C Holdings LLC O .. |Jefferies Direct Lending Fund 11 C LP ...... |Ounership.. ..}.100.000 ...|MILIC
Jefferies Direct Lending Fund Il C SPE LLC .. {.. .| Jefferies DLF 2 C Holdings LLC .... Ownership.. ..}.100.000 ...|MMLIC
Jefferies DLF2 C Holdings—2 LLC ......cccceeeee . Jefferies Direct Lending Fund I C LP Ounership .100.000 ... [MMLIC ..
Jefferies Direct Lending Fund |l C SPE-2 LLC

............................................................ Jefferies DLF2 C Holdings-2 LLC .............. |Ownership .100.000 ... [MMLIC
JOLF 111 GP LLC ... Jefferies Credit Partners LLC ................ Ownership .100.000 ... |MMLIC ..
JOLF 111 GP LP ... .| JOLF 111 GP LLC .. Ownership.. .100.000 ... [MMLIC

.100.000 ... [MMLIC ..

Jefferies Direct Lending Fund Il CLP ....... JOLF |11 GP LP ... Ownership

Jefferies DLF3 C Holdings LLC ....cceerveennene Jefferies Direct Lending Fund 111 C LP .... |Ownership .100.000 .. [MMLIC ..
Jefferies Direct Lending Fund 111 C SPE LLC . | Jefferies DLF3 C Holdings LLC . | Ownership.. ..}.100.000 ...|MMLIC
JOP Direct Lending CLO 2023-1 LLC .............. . Jefferies Credit Partners LLC .. | Ownership .100.000 ... .
JOP Direct Lending CLO 2023 Ltd. ............... GEYLL NIA....... JCP Direct Lending CLO 2023 Ltd. ............ Ounership .100.000 ... [MMLIC ..
JOP GP 1 LLC e WDE] e NIA....... Jefferies Credit Partners LLC ........cc..... Ounership .100.000 .. [MMLIC ..

Jefferies M Super Private Credit Fund GP LLC
............................................................ S DE....] .o NIAL..... | Jefferies Credit Partners LLC
Jefferies Credit Partners Europe Limited .... |..GBR....]...... NIA....... Jefferies Credit Partners LLC
Jefferies Credit Partners (Luxembourg) GP S.a

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

Ownership
Ownership

r.l ... LUK NIA....... Jefferies Credit Partners Europe Limited .. |Ownership .100.000 ... |MMLIC ..
Jefferi . Jefferies Credit Partners (Luxembourg) GP

SICAV-RAIF JRELV) GO NIA....... S.A T i Ounership .100.000 ... |MMLIC ..
JCP Congaree Credit Fund GP LLC ... LDE] NIA....... Jefferies Credit Partners LLC ............... Ounership .100.000 ... |MMLIC ..

JCP Solaris Credit Fund GP LLC .................. LDE ] NIA....... Jefferies Credit Partners LLC ................ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Jefferies Credit Partners Structured
Solutions Fund GP LLC ...
JCP Acacia Fund GP LLC ...
JCP Funding 2024 LLC

Jefferies Credit Partners LLC
Jefferies Credit Partners LLC
Jefferies Finance LLC ...

Ounership .100.000 ... [MMLIC ..
Ounership .100.000 ... |MMLIC ..
Ounership .100.000 ... [MMLIC ..

JFIN Revolver Holdings |1 LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
JFIN Co-Issuer Corporation . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
JFIN Europe GP, S.a.r.l. ....ccc...... LUK NIA....... Jefferies Finance LLC Ownership .100.000 ... .
Jefferies Finance Europe, S.L.P. .| JFIN Europe GP, S.a.r.I. . [Ownership.. ..}.100.000 ...|MMLIC
Jefferies Finance Europe, SCSp JFIN Europe GP, S.a.r.l. ..... Ownership .100.000 ... |MMLIC ..
Jefferies Finance Business Credit LLC . Jefferies Finance LLC ........ovvvvvvvvnvnnnnnnns Ownership .100.000 ... |MMLIC ..
JFIN Business Credit Fund | LLC ... . | Jefferies Finance Business Credit LLC . | Ownership.. ..}.100.000 ...|MMLIC
JFIN Funding 2021 LLC Jefferies Finance LLC ........ovvvvvvvvnvnnnnnnns Ownership .100.000 ... |MMLIC ..
JSPCS MM LLC Jefferies Finance LLC ... Ounership .100.000 ... .
JFIN LC Fund LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
JFIN Revolver CLO 2017 Ltd. .. Jefferies Finance LLC ... Ounership .100.000 ... |MMLIC ..
JFIN Revolver CLO 2018 Ltd. .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
JFIN Revolver CLO 2019 Ltd. .. .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
JFIN Revolver CLO 2020 Ltd. .. .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
JFIN Revolver CLO 2021-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
JFIN Revolver CLO 2021-V Ltd. .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
JFIN Revolver CLO 2022-11 Ltd. . . | Jefferies Finance LLC Ownership.. .100.000 ... |MMLIC

..£.100.000 ... [MMLIC
..4.100.000 ...|MILIC
.100.000 ... [MMLIC ..

JFIN Revolver CLO 2022-111 Ltd.
JFIN Revolver CLO 2022-1V Ltd. .
JFIN Revolver CLO 2024-I Ltd. ......

.| Jefferies Finance LLC
.| Jefferies Finance LLC
Jefferies Finance LLC ...

Ownership..
Ownership..
Ownership
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. 0000 . JFIN Revolver CLO 2025-| Ltd. Jefferies Finance LLC ... Ownership .100.000 ... .
0000 JFIN Revolver CLO 2025-11 Ltd. . .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver CLO 2026-1 Ltd. ... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver CLO 2026-11 Holdings LLC .. | Jefferies Finance LLC . .. | Ownership.. ..}.100.000 ...
. 0000 . JFIN Revolver CLO 2026-11 LLC .| JFIN Revolver CLO 2026- || Holdlngs LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver CLO 2022-1V LLC .| Jefferies Finance LLC .. Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver Fund, L.P. ...... . | Jefferies Finance LLC Ownership.. .}..57.950 ....
0000 JFIN Revolver Funding 2021 Ltd. ... .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver Funding 2021-111 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver Funding 2021-1V Ltd. .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver Funding 2022-1 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver SPE1 2022 LLC .. .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver SPE3 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver SPE4 2022 LLC .. .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver SPE4 2022 Ltd. .... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JCP Private Loan Management GP LLC Jefferies Finance LLC .. Ownership .100.000 ...
. 0000 . JCP Private Loan Management LP . JCP Private Loan Management GP LLC ......... Ownership .100.000 ...
0000 JF CEl Holdings 1LLC .... . | Jefferies Finance LLC .. .. | Ownership.. ..}.100.000 ...
. 0000 . JF CEl Holdings 2 LLC .... JF CEl Holdings 1 LLC ... Ounership .100.000 ...
0000 Apex Credit CLO 2024-I Ltd. .. Jefferies Finance LLC ... Ounership .100.000 ...
. 0000 . Apex Credit Holdings LLC ... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 Custom Ecology Holdco, LLC .... Jefferies Finance LLC .. Ownership .100.000 ...
Massachusetts Mutual Llfe Insurance
0000 .| weveeeererrreereereeeeeeeeeeeeeeereeeeeeeeeeenees | reeeeees e 86-2294635 .. Glidepath Holdings Inc. .....cccooeeeiiieiiieinens Company Ownership .100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 63312 ....| 13-1935920 .. MassMutual Ascend Life Insurance Company .... .|Glidepath Holdings Inc. . .. | Ownership.. ..}.100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93661 ....|31-1021738 .. Annuity Investors Life Insurance Company .... .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0000 . 31-1395344 .. MM Ascend Life Investor Services, LLC ........ MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 ..| 04-1590850 .. MM Ascend Mortgage Lending LLC .. . [MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
. 0000 . MM Vine Street LLC MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 Counterpointe  Ascend Mortgage Lending LLC |..DE.....|...... NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0000 . MALIC 10 Centennial Drive Member LLC ... . [MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
0000 26-3260520 .. Manhattan National Holding, LLC . MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... .
. 0435 . [45-0252531 .. Manhattan National Life Insurance Company LOH ] IA........ Manhattan National Holding, LLC .............. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual Mortgage Lending LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e MM Copper Hill Road LLC ......oovuvvevivinininnne LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MAV CTF 1 GP LLC wovveiiiiiiiciie e LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
MassMutual Ventures Climate Technology Fund |
L0000 .o f e [ LDE] NIA....... MW CTF | GP LLC .... . |Management.... 20000 L. JMULIC o [ | e e
Massachusetts Mutual
20000 L. f e [ | i | [ ] DPI-ACRES Capital LLC ...ceevvviviiiiiiiiiiiiis LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DPI-ARES Mortgage Lending LLC ................... LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L[ e [ MM Investment Holding .... Company Ounership .100.000 ... |MMLIC ..
. 0000 ... MMIH Bond Holdings LLC ... .|MM Investment Holding ... Ownership.. ..99.610 ....|MMLIC
. 0000 ... . ..| 26-0073611 .. MassMutual Asset Finance LLC . .|C.M. Life Insurance Company . . | Ownership.. ..0.400 .... |MMLIC
20000 L. s i e 26-0073611 .. MassMutual Asset Finance LLC MM Investment Holding Ownership ..99.600 ....|MMLIC ..




STATEMENT AS OF JUNE 30, 2026 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

Vel

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) *
. 0000 ... [ . UV ... |MMAF Equipment Finance LLC 2019-B ... MassMutual Asset Finance LLC Ownership .100.000 ... .
0000 MMAF Equipment Finance LLC 2020-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . MMAF Equipment Finance LLC 2023-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 MMAF Equipment Finance LLC 2024-A ... . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . Barings Equipment Finance LLC 2025-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 Barings Equipment Finance LLC 2025-B . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . Barings Equipment Finance LLC 2026-A .. [MassMutual Asset Finance LLC Ownership.. ..}.100.000 ...
0000 ..| 04-2443240 .. MML Management Corporation .... . . |MM Investment Holding ... Ownership.. ..}.100.000 ...
. 0000 . . ..| 04-3548444 .. MassMutual International Holding MSC, Inc . |MML Management Corporation Ownership.. ..}.100.000 ...
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 04-3341767 .. MassMutual Holding MSC, Inc. .......cccccunneeee MML Management Corporation Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 ML CM LLC Company Ownership .100.000 ...
. 0000 . Flourish Holding Company LLC . . [MML CM LLC . | Ownership.. ..}.100.000 ...
0000 Flourish Insurance Agency LLC Flourish Holding Company LLC ... Ownership .100.000 ...
. 0000 . SoraFinance, Inc. .......... Flourish Holding Company LLC ... . | Qunership .100.000 ...
0000 Flourish Financial LLC . |Flourish Holding Company LLC ... Ownership.. ..}.100.000 ...
. 0000 . Flourish Technologies LLC Flourish Holding Company LLC ... . | Qunership .100.000 ...
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-3356880 .. ML Distributors LLC .. LMALL NIA....... Company Ownership ..99.000 ....
0000 ... ceeeeeiee e [ e e 04-3356880 .. ML Distributors LLC .. LMAL) NIA....... MassMutual Holding LLC .. Ounership .. 1.000 ....
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e ML Investment Advisers, LLC LDE] e NIA....... Company ... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 46-3238013 .. [ eeeeeiieien [ e | e ML Strategic Distributors, LLC ................ LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 06-1563535 .. (2881445 ... [ .eeoooeieriiies | e MassMutual Private Wealth & Trust, FSB ....... LCTe] e NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e YES e
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e LLC ettt LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e ML Private Equity Fund Investor LLC ......... LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, ML Private Equity Fund Investor LLC ......... LDE ] NIA....... Baring Asset Management Limited .............. Management...........ovvvveveeeeeennennnnns .. 0.000 .. [MMLIC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeveeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Private Equity Intercontinental LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-2738137 .. Pioneers Gate LLC .... LDE ] NIA....... Company .... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 04-2854319 .. MassMutual Holding LLC ... Company Ownership .100.000 ...
0000 37-1732913 .. Fern Street LLC MassMutual Holding LLC Ounership .100.000 ...
. 0000 . Low Carbon Energy Holding .. MassMutual Holding LLC . | Ownership ..32.200 ...
0000 Sleeper Street LLC .. . |MassMutual Holding LLC .. . | Ownership.. .100.000 ...
. 0000 . 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC .. | Ownership ..73.370 ....
0000 82-2932156 .. GASL Holdings LLC ...oovvvveeiieeiiieeiece e . Barings LLC . |Board ..0.000 ...
. 0000 . ..| 36-4868350 .. Barings Asset-Based Income Fund (US) LP .. . [MassMutual Holding LLC . | Ownership/Influence .11.423 ...
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... C.M. Life Insurance Company .... Ownership/Influence .. ..1.120 ...
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management..........covvvvevereerennnnnnnnsd ... 0.000 ....
Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee s e | i | e | FUND oo LUK NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuue.. 250,535 L [MMLIC e e | e s
Barings Perpetual European Direct Lending
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | FUND oo LUK NIA....... Barings LLC ..ooooveeeeiiiiiiiii INfIUBNCE. . .uee 0,000 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeiiiiiieeeeeeeeeeeeeeeeeeeeeieeeiees | veiiiies e 880916548 .. | ..eeevvvrriinn | eerrriiiiiiiiiin | i Barings Emerging Generation Fund Il ........... L DE.... ... NIA....... COMPANY et e e e e eeeeeeeeeeeeaeas Ownership/Influence .................... ..29.632 L. MMLIC oo e | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-0016548 .. | .ieevvvviiiinn | eevrrrniiiininen | i Barings Emerging Generation Fund Il ........... LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUBNCE. . .uee 0,000 L. [MMLIC e e | e s
Babson Capital Global Special Situation
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1206017 .. | wevvvvvvvvrene | wrvvvnrnrenninns | e Credit Fund 2 ooooeeeeiiiiiiiiieeeeeeeeeeees LDE ] NIA....... MassMutual Holding LLC .....cceeveeveieeeeeeennns Ownership/Influence ..........ccccuu.e. 28,875 L [MMLIC e e | e s
Babson Capital
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1208017 .. | wevvvvvvrvrine | wrvvvrrrrenninns | e Credit Fund 2 ooooeeeeiiiiiiiiieeeeeeeeees LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L1520 L [MMLIC e e | e s
Babson Capital
. 0000 . 98-1206017 .. Credit Fund 2 ... Barings LLC .......ceeeeeeeeennnns .. |Management.... 0.000
0000 ..| 82-3867745 .. Barings Global . [MassMutual Holding LLC ..... .. | Ownership/Influence 32.422
. 0000 . ..| 82-3867745 .. Barings Global Real Assets Fund LP .. .. |C.M. Life Insurance Company . . | Ownership 6.240
0000 ..| 82-3867745 .. Barings Global Real Assets Fund LP .. . . |Barings LLC .... . |Management. 0.000
Barings Global Special Situations Credit Fund|
20000 ... e [ e e e B e LUK NIA....... MassMutual Holding LLC .....ocvvuveenureeiinenne Ownership/Influence .........c.coeene 215,978 L MULIC e [ e | e e
Barings Global Special Situations Credit Fund|
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e B . Barings LLC ..ooovveeeiiiiiiiiiii Management..........oovveeeeeemeiiiennnnnndd ... 0.000 .... |MMLIC
. 0000 ... 06-1597528 .. MassMutual Assignment Company MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 ... ..| 04-1590850 .. MassMutual Capital Partners LLC . [MassMutual Holding LLC .. .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... Intermodal Holding 11 LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 ... MassMutual Ventures Holding LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 ... Crane Venture Partners LLP .......... . [..GBR....{......NIA....... [MassMutual Ventures Holding LLC Ownership.. ..}..16.660 ....|MILIC
. 0000 ... MassMutual Ventures Management LLC ..... e [ DE s NIA....... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures SEA Management Private
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e Limited ..oeeeeeeeieiiiiiii LSGP... e NIA....... MassMutual Ventures Management LLC ......... Ownership .100.000 ...|MMLIC
MassMutual Ventures SEA Management Private
20000 .. e [ e | e | e [ | MUV UK/SEA Limited ...ooeevveeeieeeiieeeiieee LGBR....)...... NIA....... Limited woovreeeeeeeeeeree e Ounership .100.000 ... |MMLIC
MassMutual Ventures SEA Management Private
0000 MassMutual Ventures India Private Limited ... |..IND....]...... NIA....... Limited Ounership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... |..DE.... .. [MassMutual Ventures Holding LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Southeast Asia Il LLC ... |..DE.....|...... NIA....... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures UK LLC MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures US | LLC . . [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MassMutual Ventures US Il LLC ... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures US 111 LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ... .
. 0000 . Crane APAC | LP . [MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...|MMLIC
0000 MM Catalyst Fund LLC .. MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . MM Catalyst Fund Il LLC .... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 04-1590850 .. MM Rothesay Holdco US LLC .. |MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . Rothesay Limited ........ .. |MM Rothesay Holdco US LLC . .. [Ownership.. ..47.600 ....|MMLIC
0000 Riverton Home Finance Limi tet .. |Rothesay Limited .......... .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Life Plc ......cc.... .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay MA No.1 Limited .. | Rothesay Life PLC . | Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Rothesay MA No.3 Limited .. |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay MA No.4 Limited ... .. | Rothesay Life PLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . LT Mortgage Financing Limited ...... .. |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Property Partnership 1 LLP . .. |Rothesay Life PLC ... . | Ownership.. ..99.900 ....|MMLIC
. 0000 . Rothesay Property Partnership 1 LLP . .. |Rothesay MA No.4 Limited . | Ownership.. .. 0.100 .... |MMLIC
0000 Rothesay Property Partnership 2 LLP . .. |Rothesay Life PLC ... . | Ownership.. ..99.900 ....|MMLIC
. 0000 . Rothesay Property Partnership 2 LLP . .. |Rothesay MA No.4 Limited Ownership.. .. 0.100 .... |MMLIC
0000 Rothesay Property Company 1 Limited . .. |Rothesay Life PLC ... . | Ownership.. .100.000 ...|MMLIC
. 0000 . Rothesay Mortgages Partnership 1 LLP . |Rothesay Life PLC ... . | Ownership.. ..99.900 ....|MMLIC
0000 .| terreririiiiiiiiiiiiiiiiiieiirireereeereeeeereees | eeeeeees eaaees Rothesay Mortgages Partnership 1 LLP ... Rothesay MA No.4 Limited .. Ownership .. 0.100 .... [MMLIC ..
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. 0000 . Rothesay Foundation . |..GBR.... Rothesay Limited Ownership .100.000 ...
0000 Rothesay Pensions Management Limited . |..GBR.... .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...
. 0000 . Rothesay Asset Management UK Limited .......... |..GBR.... .. |Rothesay Limited .......... . | Ownership.. ..}.100.000 ...
0000 Rothesay Asset Management Australia Pty Ltd |..AUS... .. |Rothesay Asset Management UK Limited . [Ownership.. ..}.100.000 ...
. 0000 . Rothesay Asset Management North America LLC |..DE. .. |Rothesay Asset Management UK Limited . [Ownership.. ..}.100.000 ...
0000 ML Investors Services, LLC - MA . [MassMutual Holding LLC ........... . | Ownership.. ..}.100.000 ...
. 0000 . ML Insurance Agency, LLC .. .. MA .. [MML Investors Services, LLC . . [ Ownership.. ..}.100.000 ...
0000 LifeScore Labs, LLC .......... - MA .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
. 0000 . MM Asset Management Holding LLC .|..DE .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 . . Barings LLC ..DE . |MM Asset Management Holding LLC .. | Ownership.. ..81.500 ....
. 0000 . 51-0504477 .. Barings LLC ..... ..DE..... C.M. Life Insurance Company ................... Ownership .. 0.500 ....
Baring Asset Managemen
L0000 .o f e [ 98-0524271 .| evvveiieiie | e | Limited oo, CHG NIA....... Barings LLC ..oovvviiiiiiiiiiic e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 98-0457463 .. | .evvvvrrririnn | errrrreniiirinen | .- Baring Asset Management (Asia) Limited ....... P (TN NIA....... Limited .ooeevieeeeeie e OWNErSNIP...eeeeeiiiieiee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e Baring Asset Management Korea Limited ........ LKOR....]...... NIA....... Baring Asset Management (Asia) Limited .... |OWnership........ccccouumeemmemuneennnnnnnns .100.000 ... [MMLIC oo [ eeeeeeeeneees | eeee e
Barings Investment Management (Shanghai)
0000 ...| wevereerrmmreeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evsnee ] eeeerereie | | e | e Limited ..oeeeeeeeieiiiiiii LHG....] ... NIA....... Baring Asset Management (Asia) Limited .... |OWnership........ccccouuuemmmemunnennnnnnnns .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
0000 .| ceeeeeieee e e e e snneenn [ reeenne cenenee]vreeenreenie | eeeeerieeens | e [ e (Shanghai) Limited .......cocoevveeriieeenieenins LHGL NIA....... Limited wooeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Baring Asset Management (Asia) Holdings
0000 ... ceeeeiee e [ e e 98-0457707 .. | eveveeeeeee | e | e Baring SICE (Taiwan) Limited .........cccceennnn TN NIA....... Limited wooveeeeeeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Baring Asset Management (Asia) Holdings
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings Singapore Pte. Ltd. .. SGP....{...... NIA....... Limited .... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Real Estate Investment Japan
20000 L..] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee | e | i | e | e [ PN ...t NIA....... Barings Singapore Pte. Ltd. ......ccccevvnees OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Baring Asset Management (Asia) Holdings
. 0000 ... 98-0236449 .. Barings Japan Limited .... PN s NIA....... Limited ... Ounership .100.000 ... |MMLIC ..
Baring Asse
. 0000 ... Barings Australia Holding Company Pty Ltd ... |..AUS....]...... NIA....... Limited .ooeeeeeeeeiieiiiieiieeeeeee e Ownership .100.000 ... |MMLIC ..
. 0000 ... Barings Australia Pty Ltd ........ccccoeiunnnnnn LAGS.LLL NIA....... Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... |MMLIC ..
Barings Australia Real Estate Holdings Pty
20000 .| e [ e Ltd o LAUS.L) NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccuveriueriiiieiiieeiieens .100.000 ...|MMLIC
Barings Australia Real Estate Holdings Pty
. 0000 ... 14-0045656 .. Barings Australia Real Estate Pty Ltd ........ Ltd oo Ownership .100.000 ... |MMLIC ..
. 0000 ... 98-0457456 .. Barings Australia Property Holdings Pty Ltd Barings Australia Real Estate Pty Ltd ..... Ownership .100.000 ... |MMLIC ..
Barings Australia Property Holdings Pty
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Asset Management Pty Ltd . |..AUS....]...... NIA....... Ltd e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings Australia Property Holdings Pty
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Property Pty Ltd ............ LAUS.LLL NIA....... Ltd e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings Australia Structured Finance Holdings
0000 .| cereeereee e e e e snneenn [ reeene cenenee] vreeenreenine | eereerieeens | e [ e Pty LEd oo LAUS NIA....... Barings LLC ..ovevieeiiie e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
0000 .| cereeerreenreeeree e esree e sneeenen [ rreenine cenirees] e | e | e | e | e e LAUS NIA....... Holdings Pty Ltd ...cocoovevoiviiniieiiieiiene OWNEISNIP..eeeveeesree 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
0000 Gryphon Capital Investments Pty Ltd . .. |Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Real Estate Holdings LLC .. ..|Barings LLC .......ccoeeiiiniinnins . | Ownership.. ..}.100.000 ...|MMLIC
0000 Artemis Real Estate Partners, LLC . |Barings Real Estate Holdings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Artemis Real Estate Advisors, LLC ... Artemis Real Estate Partners, LLC .. . | Qunership .100.000 ... [MMLIC ..
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Artemis Real Estate Partners Acquisitions I,
............................................................................................................................................... LC weeereeeeeeeeeneesiveeesneesseeessreessineessinees | o2 DEeeee] oo NIALL ... | Artemis Real Estate Partners, LLC ........... | OWNership....cccooveeenceennveenineenennf . 100,000 L [MMLIC Lo [ reeeeieees oo s
Artemis Real Estate Partners Acquisitions
Artemis Industrial Development Member, LLC . I, LLC .. | Ownership .100.000 ...
Barings Finance LLC .|Barings LLC .... . | Ownership.. ..}.100.000 ...
BCF Europe Funding Limited .... Barings Finance LLC . | Ownership .100.000 ...
BCF Senior Funding | LLC ....oovvvvvvviiiiiiiinnns Barings Finance LLC .....ccoeeveeeeeieeeeieneenns Ownership .100.000 ...
BCF Senior Funding | Designated Activity
................. Company Barings Finance LLC . | Ownership .100.000 ...
. Barings Real Estate Acquisitions LLC .. |Barings LLC .... . | Ownership.. ..}.100.000 ...
04-3238351 .. Barings Securities LLC ...... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
..| 98-0437588 .. Barings Guernsey Limited .|Barings LLC .... . | Ownership.. ..}.100.000 ...
Barings Europe Limited ......... . |Barings Guernsey Limited . | Ownership.. ..}.100.000 ...
Barings Asset Management Spain SL . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
Baring France SAS Barings Europe Limited . | Ownership .100.000 ...
Baring International Fund Managers (lreland)
Limited LRLL NIA....... Barings Europe Limited . | Ownership .100.000 ...
Barings GmbH .... ..DEU... . . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
Barings Italy S.r.l. .. LATALL Barings Europe Limited . | Ownership .100.000 ...
Barings Sweden AB Barings Europe Limited . | Ownership .100.000 ...
Barings Netherlands B.V. . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
98-0432153 .. Barings (U.K.) Limited Barings Europe Limited . | Ownership .100.000 ...
............... Barings Switzerland Sarl Barings Europe Limited . | Ownership .100.000 ...
..|98-0241935 .. Baring Asset Management Limited . .. |Barings Europe Limited . | Ownership.. ..}.100.000 ...
98-0457328 .. Baring International Investment Limited ..... LGBR.... ... NIA....... Baring Asset Management Limited .. . | Qunership .100.000 ...
98-0457586 .. Baring Fund Managers Limited e [ GBR.S s NIA....... Baring Asset Management Limited .. . | Ownership .100.000 ...
J IR BCGSS 2 GP LLP ..eveeeiiiiiiiiie ..GBR.... . |Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...
98-0457578 .. Baring Investment Services Limited .. e | ..GBR.... Baring Asset Management Limited .. . | Ownership .100.000 ...
Barings Core Fund Feeder | GP S.a.r.l. ....... |..LUX....]...... NIA....... Baring Asset Management Limited .. . | Qunership .100.000 ...
Barings Investment Fund (LUX) GP S.a. r.l . . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
Barings BME GP S.a.r.1. cooovvveiiiiiiiiiiiieieens Baring Asset Management Limited .. . | Qunership .100.000 ...
Barings GPC GP S.a. r.l . .ooooreiiiiiiiiiiies LUK NIA....... Baring Asset Management Limited .. . | Ownership .100.000 ...
Barings European Core Property Fund GP Sar| |..GBR.... . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
Barings Umbrella Fund (LUX) GP S.a.r.l. ..... |..LUX....]...... NIA....... Baring Asset Management Limited .. .. | Ownership .100.000 ...
GPLF4(S) GP S.ar. | Baring Asset Management Limited .. . | Qunership .100.000 ...
PREIF Holdings Limited Partnership . |Baring Asset Management Limited Ownership.. ..}.100.000 ...
. BMC Holdings DE LLC Barings LLC . | Ownership .100.000 ...
04-3238351 .. Barings Real Estate Advisers Inc. .............. LDE] e NIA....... Barings LLC OWNErship..coeeeeeeeeeeeeeee e .100.000 ...
Massachusetts Mutual Life Insurance
81-4065378 .. Remington L & W Holdings LLC .... Company Ownership/Influence .. ..65.180 ....
..| 81-4065378 .. Remington L & W Holdings LLC . .. |Barings LLC . Influence.. .. 0.000 ....
. Aland Royalty GP, LLC ....... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
Alaska Future Fund GP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
BAl Funds SLP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
BAI GP, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...
Baring Asset-Based Income Fund (US) GP, LLC Barings LLC .... . | Ownership .100.000 ...
............... Barings Infiniti Fund Management LLC ..........[.. Barings LLC Ownership......ccoeeeeeeeeeeeeeeeeeeee.. ). 100,000 ..
Barings Infrastructure CLO Equity
................................................................................................ Partnership GP LLC .......ccocoevvvcvevieennneenne [ DB NIALLLLL | Barings LLC Loveiiiieiiiiiciiecciieeceeeens | OWNEPSHIP. e ] . 100,000
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Barings Infrastructure Secondaries &
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Solutions Fund |1 Managing Member LLC ........ LDE] e NIA....... Barings LLC ..ooovveeeiiiiiiiiiii OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | Barings NAPLF IV Rated Feeder, L.P. ........... LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e 43480 L MULIC e [ e | e e
Barings New Jersey Emerging Manager Program
20000 .. e [ e | e | [ | GP, LLC et LDE] NIA....... Barings LLC ...ovovveeiiiieiieeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Barings New Jersey Emerging Manager Program
. 0000 ... Il GP, LLC .... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 ... Barings Blue Ridge Fund GP LLC . . .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 ... Barings Blue Ridge Fund, L.P. ... oo [ DBt NIA....... Barings LLC .... . | Ownership .100.000 ...
Barings Specialty Asset Based Finance Fund GP|
20000 .. e [ e | e | e [ | LLC ettt LDE] NIA....... Barings LLC ..ovevieeiiie e OWNEISNIP..eeeveeesree e .100.000 ...
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Hotel Opportunity Venture | GP, LLC |..DE.....|...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..50.000 ....
Barings Hotel Opportunity Venture Il GP, LLC
0000 Barings LLC .... . | Ownership ..25.000 ....
. 0000 . Baring Investment Series LLC .... . |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 Barings Emerging Generation Fund GP, LLC .... Barings LLC .... . | Ownership .100.000 ...
. 0000 . Barings Emerging Generation Fund GP |1, LLC Barings LLC .... . | Ownership .100.000 ...
0000 Barings ERS PE Emerging Manager 111 GP, LLC .|Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings FC 111 LLC .oovvvveeiiiiieiiieieieeeeeeeeees Barings LLC .... . | Ownership .100.000 ...
Barings Global Investment Funds (U.S.)
. 0000 . Management LLC .....ooovvviiiiiiiiiiiiiiiiiiiieeeeeees . Barings LLC .... . | Ownership .100.000 ...
0000 Barings CLO Investment Partners GP, LLC ..... . |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings CLO Investment Partners (Cayman) LP Barings LLC .... . | Ownership .100.000 ...
Barings CLO Investment Partners (Mini-
. 0000 . Master) LP Barings LLC .... . | Ownership ..99.910 ....
0000 Barings Core Property Fund GP LLC ... Barings LLC .... . | Ownership .100.000 ...
. 0000 . Barings Direct Lending GP Ltd. ..... Barings LLC .... . | Ownership .100.000 ...
0000 Barings Direct Investments LLC .... . |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings Diversified Residential Fund GP LL( Barings LLC .... . | Ownership .100.000 ...
Barings Global Energy Infrastructure
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Advisors, LLC .ovvvvvviiiiiiiiiiiiiiieeeeeeeeeeeeeeees ..DE..... Barings LLC ...cooveeeeeiiiiiiiiiie ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e,
Barings Centre Street CLO Equity Partnership
20000 L. f e [ | i | [ ] GP, LLC e L DE..... Barings LLC ..ooovoiiiiiiiiiiiii e OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e | e
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 88-3792609 ..| ....oeverenns LDE ] NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........cccuuee. 222,957 L MMLIC e e | e s
L0000 .o f e [ 88-3792609 .. LDE] NIA....... Barings LLC .... . |Management.... e 02000 L [MMLIC Lo e
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Barings Global Real Assets Fund GP, LLC ..... LDE] e NIA....... Barings LLC .... .. | Ownership L}2100.000 L. [MMLIC ooeiiiieiieiiieeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeen | e eeeee
20000 .| e [ | e [ Barings GPSF LLC ....ccvvviiiiiiiiiiiiecieee LDE] NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Barings North American Private Loan Fund
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Management, LLC ........oevvvvvvvrvirvniiininiininnnns LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings North American Private Loan Fund |l
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Management, LLC ........oevvvvveervininiinriiiiniannns LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings North American Private Loan Fund |11
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Management, LLC ........ovvvvvveirririniiininiininnns LDE ] NIA....... Barings LLC ..ooooveeeeiiiiiiiii ONNErSNIP.ceeeeeeieeieieiieeeeeeeeeeeeeen .100.000 ... [MMLIC oo | eeeeeeeieeeen | e s
Barings North American Private Loan Fund IV
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . (Cayman)-A, L.P. .. v | LOYMLL) NIA....... Barings LLC .... . | Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Barings North American Private Loan Fund IV
L0000 L] eeeiiiiiiieieeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees i) eeeeeiiiiiiiies | s | e | e Management, LLC ........evvvvvvvvvvevniniiiiinnnnnnns L DE.... ... NIA....... Barings LLC ..ooooveeeeeiiiieeeieeeeeeeeeeeeeeeee ONNErSNIP. e .100.000 ... [MMLIC tooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeiiiiiis | eeee e
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Barings Portfolio Finance Investment Grade
0000 .| cereeerreenre e e e e snneenn [ reeenne ceninee] vreenrreenie | e | e [ e Fund GP LLC . DB NIA....... Barings LLC ...ovovveeiiiieiieeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
0000 Barings Portfolio Finance G Issuer I, LLC . |..DE.....|...... NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Real Asset Special Servicer LLC ..... DE.....[...... NIA....... Barings LLC . Ownership .100.000 ... |MMLIC ..
Barings Global Special Situations Credit Fund|
. 0000 . 4 GP (Delaware) LLC .... U P Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Barings - MM Revolver Fund GP e [ DB s NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Real Estate European Value Add Fun
0000 11 Feeder LLC ..vvvviiieiiiic e O NIA....... Barings LLC ...ovovveeiiiieiieeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
. 0000 . Barings SBIC Il GP, LLC .... LDE] NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Barings SEM GP LLC . .NIA.......|Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . BMT RE Debt Fund GP LLC . LDE] NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 84-5063008 .. Barings Small Business Fund LLC Company Ownership ..}..30.310 ....|MMLIC ..
0000 ..| 84-5063008 .. Barings Small Business Fund LLC ... . |Barings LLC . . |Management. .. 0.000 .... |MMLIC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings TYIDF2 Rated Feeder GP LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings TYIDF2 Rated Feeder, L.P. .............. LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Barings Active Passive Equity Direct EAFE
20000 .| e [ | i [ [ ] LLC i Barings LLC ..oovviiiiiiiiiiiii OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
0000 BCLF GP LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . BDAE Private Fund GP . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 . BDAE Private Fund, LP .... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . 98-0536233 .. Benton Street Advisors, Inc. Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 . . BHOVI Incentive 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 .. LDE] NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . BRECS VII GP LLC .. . |Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 BREDIF GP LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . CPF Springing Member, LLC Barings LLC .... .. | Ownership .100.000 ... |MMLIC ..
0000 CREA-MA Reorganization Trust . . |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . CREF X GP LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Lake Jackson LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . Martello Re GP LLC . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Emerging Markets Blended Fund | GP,
. 0000 . LLC .... v [ DB s NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Emerging
20000 L[ e [ | e [ i [ | i [ LDE] NIA....... Barings LLC ..oovvvviiiiiiiiiiiie e, OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Emerging Generation Fund I, LP .... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC ..
0000 . Barings EPLF4 Rated Feeder GP LLC .. |Barings LLC . . | Ownership.. 100.000 ... [MMLIC
. 0000 . ..|41-2280126 .. Mezzco |11 LLC .... .. |Barings LLC . . | Ownership.. 99.300 ....|MMLIC
0000 ..| 80-0920285 .. Mezzco IV LLC .. |Barings LLC . . | Ownership.. 99.300 ....|MMLIC
. 0000 . Mezzco Australia |l LLC . .. |Barings LLC . . | Ownership.. 100.000 ...|MMLIC
0000 NAPLF (Cayman)-A Senior Funding IV LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
20000 .o f e [ RECSA-NY GP LLC Barings LLC ....ooovvviiiiiiiinns . | Ownership......coeveviiiiiiiiiecies .100.000 ...|MMLIC ..
20000 .| e [ e LDE] NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 .. ceeeiiieeer e [ rreniee ceeeea 98-1624360 .. O NIA....... Barings LLC .... Influence ..0.000 ... [MMLIC ..
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings CLO 2022-11 .....covvvvveveeiieiiiiieeeennns O NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUBNCE. . .uee 0,000 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Amherst Long Term Holdings, LLC ................. CDE] e NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 28,500 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Enroll Confidently, Inc. ..ooovvvvvveiiiiiininnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 222,400 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Imbiba Growth LLP ... LGBR.... ... NIA....... Company .... Ownership .20.000 L. [MMLIC e e | e s
Massachuset
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Yunfeng Financial Group Limited ................ LHG.LL NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 228,650 L [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Yingda Taihe Life Insurance Co., Ltd. ........ LCHN.LLL NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 219,900 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 27-3576835 .. | eeeviiiiiiinn | errereiiieininen | e MassMutual External Benefits Group LLC ....... CDE] e NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Stillings Street LLC ..oooeeeeeeeieieeieieeeeeeen LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Eclipse Business Capital Holdings LLC ........ LDE ] NIA....... COMPANY e e e e e e e e e e e e Board ..oooeeveiiiiiiiiieeieeeeeeeeeeee ] 7.000 ... [MMLIC oo | e e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Port 51 Lending Holdings LLC .... LDE] NIA....... Company Ownership 190,200 .. [MMLIC oo | eeeeeeiieeees | e s
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e Port 51 Lending LLC oo [ DEf s NIA....... Port 51 Lending Holdings LLC ... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . Port 51 Commercial LLC ..ooovvvvvvriiiiiiiiiieeenns LDE ] NIA....... Port 51 Lending Holdings LLC ........ccevnnn ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Counterpointe MM Mortgage Lending LLC ...... CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeneens | e e
Massachusetts Mutual Life Insurance
. 0000 . LNL WM, LLC Company Ounership L1250 L MULIC L [ | e
0000 LNL MM D Core, LLC . |LNL WM, LLC . . | Ownership.. 4. 100.000 ... [MVLIC .o | eeeeeeenne [ e
. 0000 . LNL MM D, LLC LNL MM, LLC .... . | Ownership .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
. 0000 . Corten Real Estate Credit Fund | LLC ... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership 73500 L MMLIC e e | e s
0000 Corten Real Estate Credit Fund | LLC ... LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership 28,500 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
0000 CapSec LLC .... LDE] e NIA....... Company ... Ownership .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
0000 .| cereeerree e sreesnneenn [ reeenne cerinee] sreeenreenine | eeeeerieeens | e [ e LNL MM 2, LLC e DB NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeerreeeree e 85,500 ... [MULIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e 100 w. 3rd Street LLC .ooveveveieiieeieeeee LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 82-2432216 .. | eeeeeeienen [ e | e 300 South Tryon Hotel LLC ....coovvveiieerinnne DB NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Almack Mezzanine Fund |1 Unleveraged LP ...... (GBR....J...... NIA....... COMPANY e Ownership/Influence ..........ccc...... 272900 L MUMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
20000 o[ e | e e 82-3468147 .| ..eeerreenne LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
20000 o[ e | e e 82-3468147 .| ..oeerreenne LDE] NIA....... Barings LLC ..ovevieeiiie e Management.......c.eeeeeeerieeeniineennnnd .. 0.000 ... [MVLIC .eeeeeieieieeeeeeeeeeeeeeeieeeee | eeeeeeeeine [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 61-1902329 .| ..eeerreenne LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
20000 e[ e | e e 61-1902329 .| .eerrrenne LDE] NIA....... Barings LLC ...ovvviieiiieiieeeee e Management.......c.oeeeueeereneeniineennnnd .. 0.000 ... [MVLIC «.eeeeeieeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeine [ e
Massachusetts Mutual Life Insurance
20000 o[ e e | e e 85-3036663 .. LDE] NIA....... Company ... Ounership 2100.000 ... [MULIC i [ eeeeiineene | e e
L0000 .. f e | e e 85-3036663 .. [ ..ioioioiiiie [ i | e LLC ittt DE ] NIA....... Barings LLC ..ooiioiiiiiiiiiiiiiiiiciicc Management.......cveiiureiinieiiinennnn L.. 0.000 .... [MMLIC
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Barings Capital Solutions Perpetual Fund Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | (CA), LoPe e O NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 235,000 ... [MULIC i [ eeeeiineene | e e
Barings Capital Solutions Perpetual Fund
20000 .. e [ e | e | e [ | (CA), LoPe e O NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e INflUBNCE...evuvreerie e e 0.000 ... [MMLIC ..oeeieeeeieeereeeieee e eereeniee [ ereeeernees | oo s
Massachusetts Mutual Life Insurance
. 0000 ... Barings Construction Lending Fund LP ... COMPANY e Ownership
. 0000 ... Barings Construction Lending Fund LP . [MassMutual Ascend Life Insurance Company . |Management.
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 12-18 West 55th Street Predevelopment, LLC . DE.....[...... NIA....... COMPANY e e e e e e e e e e ONNErship..ccoeeeeeeeeieieieieeeeeeeeeeee e 90.200 MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] 21 West 86th LLC ....ccevvvviiiiiiiiiiiiecieee DB NIA....... COMPANY et 0WNership.....ceeeeveeeiieeniieecieennf e 96.240 MILIC e | e [ e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings Diversified Residential Fund LP ...... DE.....[...... NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Emerging Generation Fund Il LP ....... DE.....[...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 2.39.380 L [MMLIC oo e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 84-3784245 .. Barings Emerging Generation Fund, LP .......... |..DE.....| ...... NIA....... Company Ownership ..}..33.160 ....|MMLIC ..
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 84-3784245 .. Barings Emerging Generation Fund, LP ..........|..DE.....] ...... NIA....... Barings LLC . Management.... .. 0.000 .... |MMLIC ..
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 o[ e | e e SIRL) NIA....... Company ... Influence ..0.000 .... |MMLIC ..
20000 .. e | e e e [ e SIRL) NIA....... Barings LLC ..ovvvieeiiie e INflUBNCe...eieveeiiieeiie e e 0.000 .... [MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... Barings Small Business Fund II, .. | Company .... Ownership.. ..|MLIC
. 0000 ... Barings Small Business Fund II, . |Barings LLC . . |Management. ... [MMLIC
. 0000 ... Barings Euro CLO 2025-1 DAC Barings LLC .... Influence . |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... Barings Hotel Opportunity Venture | LP ....... Company Ownership/Influence .. .|MMLIC ..
. 0000 ... Barings Hotel Opportunity Venture | LP ... . |Barings LLC . . | Management .. [MLIC
. 0000 ... Barings Hotel Opportunity Venture I LP ..... Barings LLC .... .. | Ownership/Influence .. .|MMLIC ..
. 0000 ... Barings Miller Investment Trust ................ MassMutual Ascend Life Insurance Company . | Influence.........cccceevveiniiinnnninnns . [MMLIC
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings Miller Investment Trust ................ LAUS.LLL NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 70,210 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... Company Ownership/Influence ........ccoeeeeeeen 24,619 L IMVLIC oooeiiiiiiiiiieeeeeeeeeees | e e e
. 0000 ... ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP .. . |C.M. Life Insurance Company . . | Influence
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... Barings LLC Management...
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ LUK, NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. ..43.900 MULIC e [ eeeeeeeeeeees [ e e
Barings Real Estate European Value Add | SCSp
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ LUK, NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 4.880 MULIC e [ eeeeeeeeeeees [ e e
Barings Real Estate European Value Add | SCSp
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerreeeee e ] e | i | s | e [ LUK, NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........cevvveveieeeiennennnns .. 0.000 .. [MMLIC eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeieeeees | e e
Barings Real Estate European Value Add Fund 3 Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e SOSP it LUK NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens 99,466 ... |MILIC ..ooveiiiiiiiiieeiee [ | e
Barings Real Estate European Value Add Fund 3
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s 04-1590850 .. | wevvvvvvvrrene | wrvrvrrrrinninns | e, SOSP e LUK, NIA....... C.M. Life Insurance Company ................... INfIUBNCE. ... 0,000 L.l [MMLIC e e | e s
Barings Real Estate European Value Add Fund 3
20000 L[ e [ 04-1590850 .. [ ..eovevvvevine [ eevriiiiii | e SOSP it LUK NIA....... Barings LLC ..oovviiiiiiiiiiiii e, Management.......ccoevuveiiiiniiinnnnnnd .. 0.000 ... [MVLIC ..eoeiiiiiiieiiieeicecieecieees | e [ e
Massachusetts Mutual Life Insurance
L0000 L] ieeeiiiiieeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees ] eeeeeieiiiiiies | s | s | e Barings Small Business Fund, L.P. ............. S NIA....... COMPANY e e e e e e e eeeeeeeeeeeas ONNErSNIP. e ..33.600 ... [MMLIC oo | | e e
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Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrrrreene | wrvvemmmnenninnn | e Barings Storage Operations Trust ............... LAUS.LLL NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | LB7.760 L [MMLIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Barings Storage Operations Trust ............... LAGS.LLL NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccecevvevvvvvvuvvrvvunnnns P O £ 1 1o UURN UPPPPPRPPRITY IUUUY
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings U.S. Core Bond Fund ..........ccevvreenns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
Massachusetts Mutual Life Insurance
. 0000 ... Barings-MM Revolver Fund LP .. Company .... Ownership/Influence .. ..86.000 ....|MMLIC ..
. 0000 ... Barings-MM Revolver Fund LP .. MassMutual Ownership/Influence .. ..14.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevrrrrrenne | ervrrmmmmmnnennn | e Barings Australia Storage Trust ................ LAUS.LLL NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | LB7.760 L [MMLIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Barings Australia Storage Trust ................ LAUS.LLL NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccecevvevvvvvvvvvvevnnnnns PO A £ 1 1o UUR UPPPPPUPPRITY IUUPRE
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Beauty Brands Acquisition LLC .........ccceeeens LDE ] NIA....... Company Ownership 132,630 L MMLIC e e | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s Beauty Brands Acquisition Intermediate LLC . |..DE.....|...... NIA....... Beauty Brands Acquisition LLC .. Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Beauty Brands Acquisition Intermediate LLC
20000 .. e [ e | e | e [ | Forma Brands, LLC ......ccccuvereumernneeniinienns LDE] NTA e | et OWNEISNIP..eeeveeesree e .100.000 ... [MULIC e [ eeeeiiieene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. | eeveeiiiiiinn | ereeeeeirinniiee | e Cornerstone Permanent Mortgage Fund LLC ...... LMAL NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-2632610 .. | .evevvieiiiinn | ereerrerriinines | .- Cornerstone Permanent Mortgage Fund LLC ...... LMALL NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management..........covvvvevereerennnnnnnnsd .. 0.000 .. [MMLIC e | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | CREA Ridge Apartments, LLC .....ccoeeeeeeeeenenns LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Euro Real Estate Holdings Herleshausen LLC .. |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee LAT.500 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 . London Office JV Holdings LLC ... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership .100.000 ... |MMLIC ..
0000 MALIC AsiaPac LP Investor LLC ... LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...|MMLIC ..
. 0000 . MALIC BAM LLC MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
0000 MALIC Elco Yards D Member LLC . [MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MALIC Maret LLC MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | End-to-End JPM Affordable Housing Fund LLC .. |..DE.....|...... NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 L. f e [ | i [ [ ] M BAM LLC o LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MM Maret LLC ..ovvvveeiiiiiiiiiiieeeeeeveee LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MM New Albany Industrial LLC .........cceeeennnnn LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . MM One Harbor Shore Member .... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s MALIC Australia BSOT LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .. f e [ e e e Riverwalk MM Member, LLC ....c.oovvuveveireeninnes LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e [ eeeeiineene | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 83-0560183 .. Aland Royalty Holdings LP D] s NIA....... MassMutual Holding LLC . | Ownership/Influence .. 126,856 .. [MMLIC oo e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 83-0560183 .. Aland Royalty Holdings LP LDE] e NIA....... Barings LLC . |Management .. 0.000 ... [MMLIC e [ eeeeeeeeeeene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 81-2244465 .. Chassis Acquisition Holding LLC LDE] e NIA....... Company ... . Ownership/Influence .. 230,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Loi] eeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e EIP Holdings I, LLC - DE et NIA....... Company Ownership/Influence .. 29,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 46-0687392 Validus Holding Company LLC .. veee [ DE s NIA....... Barings LLC . Ownership L A0.440 L IMMLIC e e | e s
20000 ... e [ e e SBNP SIA 111 LLC oo LDE] NIA....... Barings LLC ..oevveieiiieiie e OWNEISNIP..eeeeeeesree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
0000 ..of ceeieiiiiiiiiiiiiiiiiiiieiirieeieeieeeeereeeeeees | eeeeeeeee ] eeveiiiiis | i | i | e MM Speedway El Paso Member LLC .................. LDEL s NIA....... COMPANY . OWNership...ooeeeeeeeeiiieieeieeeeeeeee | ..82.600 ... [MMLIC ..oooeeiiieiiiieieie e [ | e s
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM Speedway El Paso Member LLC .................. LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccccuvvvvvvvvuvvvevnnnnns 212,400 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM Speedway El Paso Member |1 LLC ... v | DB NIA....... COMPANY e e e e e e e e e e Ownership ..86.950 ....|MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM Speedway EI Paso Member 11 LLC ... e [ DB s NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..12.050 ....|MMLIC ..
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s . LUK NIA....... Company .... Ownership/Influence .. ..40.533 ....|MMLIC ..
Barings European
0000 .| eeeeiiieee e eireeee s eeireneeeees | erreeenn ineees| eeeeriineeees | eeseeeeeeeees | eereeeeeiieees [ e LUK NIA....... Barings LLC .....occvviiiiiiiiiiie e Influence......ooocuiiiiiiiiiiiiies ..0.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 Martello Member New Albany Industrial LLC ... |..NC..... COMPANY e Ownership..... ..44.820 ....|MNLIC ..
. 0000 . Barings US High Yield Bond Fund ................. IRL.... Barings LLC . Management.... .}.. 0.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . Barings US High Yield Fund .........cceeeeeennnn LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..20. ....|MLIC
0000 Barings US High Yield Fund .... LDE] e NIA....... C.M. Life Insurance Company .... Ownership s .
. 0000 ... . e | o Barings US High Yield Fund . .. |Barings LLC .... Influence.. .. [MLIC
. 0000 ... . 39-3814745 .. | ... UV s ... |Barings US Core Bond Fund Barings LLC .... Influence . [MMLIC ..

Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 39-3814745 .. | eeiiiiiiiiiin | eeeeeeieieiiieen | e Barings US Core Bond Fund ..........cceeeeeeeennns LNC.....] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings Infrastructure Secondaries &

0000 ... ceeeeeree e [ e e 04-1590850 .. Solutions Fund 11 LLC Barings LLC .... Influence ..0.000 .... |MMLIC ..

. 0000 . ..| 39-3891881 .. Capital Solutions DE Rated Feeder . .. |Barings LLC . Influence.. .. 0.000 .... |MMLIC
0000 IO Babson CLO Ltd. 2015-I ............ .. |Barings LLC . Influence.. ..0.000 .... |MMLIC

. 0000 . 98-1473665 .. Barings CLO 2019-11 . .. |Barings LLC . Influence.. .. 0.000 .... |MMLIC
0000 Barings CLO 2019111 .. |Barings LLC . Influence.. ..0.000 .... |MMLIC

. 0000 . Barings CLO 2019-1V . .. |Barings LLC . Influence.. ... [MMLIC
0000 Barings CLO 2020-I .. .. |Barings LLC . Influence.. oo [MMLIC

. 0000 . Barings CLO 2020-111 .. |Barings LLC . Influence.. .. [MLIC
0000 Barings CLO 2020-1V . .. |Barings LLC . Influence.. .. [MLIC

. 0000 . Barings CLO 2021-11 . .. |Barings LLC . Influence.. .. [MLIC
0000 Barings CLO 2021-111 .. |Barings LLC . Influence.. .. |MLIC

. 0000 . Barings CLO 2024-11 .... . |Barings LLC . Influence.. ... [MMLIC
0000 . s Barings LLC .... Influence e [MMLIC ..

. 0000 . 36-037260H .. Barings Euro CLO 2019-1 BV .... Barings LLC .... Influence .. [MMLIC ..
0000 . Barings Euro CLO 2019-11 BV .. . |Barings LLC . Influence.. .. |MLIC

. 0000 . . s Barings Euro CLO 2020-1 DAC Barings LLC .... Influence .. [MMLIC ..
0000 37-15576\H .. Barings Euro CLO 2021-1 DAC Barings LLC .... Influence . [MLIC ..

. 0000 . ..| 37-503780H .. Barings Euro CLO 2021-11 DAC . .|Barings LLC . Influence.. . [MMLIC
0000 Barings Euro CLO 2021-111 DAC ... Barings LLC .... Influence s .

. 0000 . Barings Euro CLO 2023-11 DAC .... Barings LLC .... Influence .. [MMLIC ..
0000 Barings Euro CLO 2024-11 ... . |Barings LLC . .. | Influence.. .. [MLIC

. 0000 . Barings CLO 2025 - IV ....... s . Barings LLC .... .. | Influence . [MMLIC ..

Barings Global Energy Infrastructure Fund | Massachusetts Mutual Lif
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1332384 .. | evvvviiiiiinn | ervrreriiiiniien | i LP e O NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuue.. 294,253 L MILIC e e | e s
Massachusetts Mutual Life Insurance

. 0000 . Barings Joondalup Trust . COMPANY e e e e e e e e e e e e Ownership/Influence ..
0000 Barings Joondalup Trust . . [MassMutual Ascend Life Insurance Company . |Ownership/Influence

. 0000 . Barings Joondalup Trust . Barings LLC ..ooooveeeeiiiiiiiii Influence

Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 93-4219244 .. | oeiiiiiiiiii | i | s Barings Construction Lending Fund .............. LDE] NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuu... .100.000 ... [MMLIC oo | eeeeeeeeeeens | e e

0000 ..of eeeieiiiiiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeees | eeeeeeees e 934219244 .. | .iiiiiiiiiiiis | i | s Barings Construction Lending Fund .............. LDEL s NIA....... Barings LLC ...oooiiiiiiiiiiiiiiiiiiiieeeeeeeeee INfluence....oooeeee .. 0.000 ... [MMLIC .oooeeiiiiiieiieieeeeeeeeeeeeeeeeeeeeeeeeees [ eeveeeniieies | eeee s
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Liquidity Investment Strategy ........ LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 90821 L [MLIC e e | e e
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Liquidity Investment Strategy ........ LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUBNCE. . uuee 0,000 L. [MMLIC e e | e s
Artemis Real Estate Income and Growth Fund 11 Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-4059427 .. | eererrriiiinn | s LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 219,306 L MMLIC e e | e s
. 0000 ... 82-4059427 .. Barings LLC .... Influence.....c.oevevviiiiiiiiiiiiiiines ..0.000 .... |MMLIC ..
. 0000 ... 99-1828090 .. Artemis rategy Sponsor Investor, cee | DB ] e NIA....... Barings LLC .... . |Management.... ... 0.000 .... [MMLIC ..
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 85-1465973 .. | eeiiiiiiiiinn | ereeeeiiiiiiiiee | e DElatare ......eeeeeeeeeeeeeeiiiieieiiieieeeeeeeeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 62.070 L. [MMLIC e e | e s
Barings Global Special Situations Credit 4
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 85-1465973 .. | eeiiiiiiiiinn | ereeeeiiieiiieen | e DElatare .......eeeeeeeeeeeeeeiieiieiieeeeeeeeeeeeee LDE] e NIA....... C.M. Life Insurance Company ................... OWNErship..coeeeeeeeeeeeeeee e 3270 L [MNLIC e e | e s
Barings Global Special Situations Credit 4
20000 .o e | e e 85-1465973 .. [ .oevvevienee [ e | e DElatAre ..veeeereeeireeeiee et LDE] NIA....... Barings LLC ..ovvvieeiiie e Management.......c.oeeeeeerneeeniineennnnd .. 0.000 ... [MVLIC ..o | eeeeeeeeiee [ e
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
0000 ... ceeeeeree e [ e e 98-1570693 .. LUX ... e [ LUK s NIA....... Company ... Ounership 110895 L MULIC e [ e | e e
Barings
20000 .o e | e e 98-1570693 .. [ .eevvevveenee [ ereeniieii | e LUX e LUK NIA....... C.M. Life Insurance Company ................... OWNEISNIP..eeeeeeerreeeree e 00630 Lo [MULIC oo [ e | e e
Barings Global Special Situations Credit 4
20000 o[ e | e e 98-1570693 .. [ .eeevevveence [ ereeriieii | e LUX e LUK NIA....... Barings LLC ..ovevieeiiie e Management.......c.eeeeeeerieeeniineennnnd .. 0.000 ... [MVLIC .eeeeeieieieeeeeeeeeeeeeeeieeeee | eeeeeeeeine [ e
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings Europe Select Fund ............cccevveeee LRLL NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........cevvveveeeireennennnnsd .. 0.000 .. [MMLIC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeveeees | e e
Massachusetts Mutual Life Insurance
. 0000 . 87-0977058 .. Barings Hotel Opportunity Venture ... Company Ownership/Influence .. ..49.479 ....|MMLIC ..
0000 87-0977058 .. Barings Hotel Opportunity Venture ... s Barings LLC .... . |Management.... ... 0.000 .... [MMLIC ..
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
0000 86-3661023 .. | ..oooiiieren [ reeriiiiies | e | e s LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e ..34.090 ....|MMLIC
Barings Innovations & Growth Real Estate Fund|
0000 L (024 T I O R N C.M. Life Insurance Company .... Ownership .. 0.430 .... |MMLIC ..
. 0000 . J IR Barings Middle Market CLO 2017-1 Ltd & LLC . .|Barings LLC .... Influence.. .. 0.000 .... |MMLIC
0000 98-1612604 .. Barings Middle Market CLO Ltd 2021-I .......... . Barings LLC .... Influence ..0.000 .... |MMLIC ..
. 0000 . Barings Middle Market CLO Ltd 2023-1 .......... . Barings LLC .... Influence oo [MMLIC ..
0000 Barings Middle Market CLO Ltd 2023-11 ........ |.. . |Barings LLC . Influence.. ..o [MMLIC
. 0000 . Barings Euro Middle Market CLO 2024-1 DAC ... |.. Barings LLC .... Influence .. [MMLIC ..
0000 Barings Middle Market Loan Partners 1 ........ Barings LLC .... Influence .. [MMLIC ..
. 0000 . Barings Middle Market Loan Partners 2 . . |Barings LLC . Influence.. .. [MLIC
0000 Barings Loan Partners 5 .........ccccccevueunnnnee Barings LLC .... Influence .. [MMLIC ..
. 0000 . Barings Loan Partners 4 ..........ccccccevvvvnnnns Barings LLC Influence . [MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 98-1332384 .. Barings RE Credit Strategies VII LP Company Ownership/Influence .. .[MILIC ..
0000 98-1332384 .. Barings RE Credit Strategies VII LP . Baring Asset Management Limited .. . | Management.... . [MMLIC ..
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
20000 o[ e | e e 98-1567942 .. | .oeeecvienee [ ereerieiiiie | e | s LUK NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e ..18.484 ....|MMLIC
Barings Target Yield Infrastructure Debt Fund
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 98-1567942 .. | .eveiiiiiiiiin | ereerrnnniieinnn | e | s LUK NIA....... Baring Asset Management Limited .............. Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |MMLIC
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 81-0841854 .. Barings CLO Investment Partners LP LDE] e NIA....... Company Ownership/Influence .. .|MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s 81-0841854 .. Barings CLO Investment Partners LP LDE ] NIA....... Barings LLC . Management . [MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . Barings Euro Value Add Il (BREEVA II) ........ Company Ownership/Influence .. ...|MMLIC ..
0000 Barings Euro Value Add Il (BREEVA I1) . . . |C.M. Life Insurance Company . . [ Ownership . oo [MMLIC
. 0000 . Barings Euro Value Add Il (BREEVA II) ........ Barings LLC .... . |Management................ L [MMLIC ..
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 871262754 .. | wevvvvevveninn | evvrrriniiiniins | Barings Transportation Fund LP .................. CDE] e NIA....... MassMutual Holding LLC .....ccooveeeeeeeeeneennns Ownership/Influence ..........ccccuue.. L3435 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 871262754 .. | wevvvvevveninn | evvrrriniiiniins | Barings Transportation Fund LP .................. CDE] e NIA....... COMPANY e e e e e e e e e e ONNErship..cceeeeeeeieieieeeieceeeeeeeeeee e 8.148 L. [MILIC oo | e e s
Massachusetts Mutual Life Insurance
. 0000 . Braemar Energy Ventures |, L.P. ...... LDE ] NIA....... Company Ownership/Influence .. ..98.520 ...
0000 Braemar Energy Ventures I, L.P. ...... e | DB s NIA....... C.M. Life Insurance Company . Ownership .. 1.480 ...
. 0000 . Braemar Energy Ventures |, L.P. ... LDE ] NIA....... Barings LLC . | Management
0000 Barings European Core Property Fund SCSp .... . [MassMutual Holding LLC . | Ownership/Influence
. 0000 . Barings European Core Property Fund SCSp .... C.M. Life Insurance Company .... Ownership
0000 Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC ............ Management..........ceeeeeeeeiieiiiennnnnns ..
Massachusetts Mutual Life Insurance
0000 Barings European Private Loan Fund 111 A .... Company Ownership
. 0000 . Benchmark 2018-B2 Mortgage Trust .. |Barings LLC . Influence..
0000 . Benchmark 2018-B4 ... .. |Barings LLC . Influence..
. 0000 . ..| 38-4096530 .. Benchmark 2018-B8 ... .. |Barings LLC .... Influence..
0000 ..| 20-5578089 .. Barings Core Property Fund LP . [MassMutual Holding LLC ........ Influence..
. 0000 . 20-5578089 .. Barings Core Property Fund LP ... Barings Real Estate Advisers LLC .... Management...
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e DPI Acres Capital SPV LLC ....ceeevvuveviiiinns LDE] NIA....... COMPANY vevveeecirie et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, DPI-ARES Mortgage Lending SPV, LLC ............ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | E2E Affordable Housing Debt Fund LLC .......... CDE] e NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. .100.000 ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUURN I XV) U NIA....... Company Ownership/Influence .. ..91.988 ...
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 98-1607033 .. GIA EU Holdings - Emerson JV Sarl JUUUR UL EV) R NIA....... Barings LLC . Management .. 0.000 ...
JPMCC Commercial Mortgage Securities Trust
0000 ... ceeeeeree e [ e e 38-4041011 .. 2017-dP7 e N NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e INflUBNCE...evuvreerie e e 0.000 ....
JPMDB Commercial Mortgage Securities Trust
0000 ... ceeeeeree e [ e e 38-4032059 .. 2017-C5 Barings LLC Influence ..0.000 ...
. 0000 . Martello Re Feeder LP . .. [MassMutual Holding LLC . | Ownership.. 58.050
0000 Martello Re LP . . .. [Martello Re Feeder LP . | Ownership.. 25.800
. 0000 . Martello Re Holding Limited LLC .. [Martello Re LP ....... . | Ownership.. 100.000
0000 Martello Re Limited ............. . |Martello Re Holding Limited LLC . | Ownership.. ..}.100.000 ..
. 0000 . Martello Re Services Company ....... Martello Re Holding Limited LLC .. L | OWNErship......eeeeeeeeiiieiiiiiiieiiiias .100.000 ...
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Miami Douglas Three MM, LLC ...........vvvvvvnnnee CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..50.000 ... [MMLIC oo e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 874021641 .. | evvvviiviiinn | eerrriiriiniien | i MM BIG Peninsula Co-Invest Member LLC ........ DE.....[...... NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 226510 L [MMLIC e e | e s
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 87-4021641 .. | .ooiiiiiiiiiin | eeeeeeiiiiinieen | e MM BIG Peninsula Co-Invest Member LLC ........ DE.....[...... NIA....... C.M. Life Insurance Company ................... OWNErship..coeeeeeeeeeeeeeee e 00,820 L [MMLIC e e | e e
Massachusetts Mutual Life Insurance
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e MIL Mezzanine Investor 11 LLC .................. CDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e L1100 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e Red Lake Ventures LLC ....cceeeeeeeeeeieiieeeeeens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e 231,500 L MUMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Tamiami Citrus LLC ..oovvvrviiiiiiiiiiiiiiiiiiiieees LDE] e NIA....... COMPANY e Ownership 2150900 L MUMLIC e e | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s 13-1935920 .. MALIC Member New Albany Industrial LLC ....... NC.....[...... NIA....... MassMutual Ascend Life Insurance Company . |Ownership L BT10 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 13-1935920 .| evvvvviiiies | e | e MM AsiaPac LP Investor LLC ............cceeeens PN NIA....... COMPANY e e e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeieeeen | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeeeiiiiieeeeeeeeeeeeeeeeeeeieeeeees | eeeeiies e 04-1590850 .. | tevevvvrvrrrne | evvrrrriiiiiiiin | ereiiiiiiiiiiii .., MM Elco Yards A Member LLC ......ccccevvvnnnnneee. LDE.... ... NIA....... COMPANY e e e e e e eeeeeeeeeeeas ONNErSNIP. e .100.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeiiiiiis | eeee e
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Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevvvveencne [ ereerrieiiies | e MM Elco Yards D Member LLC .......coveveeenenenne LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e MV New Albany Industrial Member LLC ........... LNC] e NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e .98.390 L. [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | MV CM Holding LLC ...overeiiiiiieeiiee e LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... ..| 81-3000420 .. MM Debt Participations LLC . | Company .... .. | Influence.. .. 0.000 .... |MMLIC
. 0000 ... 81-3000420 .. MM Debt Participations LLC .... Barings LLC . Management.... .. 0.000 .... |[MMLIC ..
Barings Capital Solutions Perpetual Fund
. 0000 ... 92-3857084 .. [ .eovoiiein [ e | e (DE) LP oo LDE] NIA....... Barings LLC ..oooviiiiiiiiiiiiie Influence.....c.oevevviiiiiiiiiiiiiiines ..0.000 .... |MMLIC
Barings Capital Solutions Perpetual Fund
. 0000 ... (LUX) e LU NIA....... Barings LLC .... Influence ..0.000 .... |MMLIC ..
. 0000 ... Barings Income Navigator Fund ... e [ IRL] et NIA....... Barings LLC .... Influence .. 0.000 .... |MMLIC ..
Barings Emerging Market Debt Blended Tota
. 0000 ... Return Fund .. e | IRLL) s NIA....... Barings LLC .... Influence ..0.000 .... |MMLIC ..
Massachusetts Mutua
. 0000 ... 40 Exchange MM Member LLC LDE] e NIA....... COMPANY e Ownership ..88.350 ....|MMLIC ..
. 0000 ... 40 Exchange MM Member LLC LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership .. 6.650 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... Barings Global Investment Grade Credit Fund |..IRL....J...... NIA....... Company Ownership .}..45.904 ....|MMLIC ..
. 0000 ... Barings Global Investment Grade Credit Fund |..IRL....J...... NIA....... Barings LLC . Management.... .. 0.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. MV ND2 Station Member LLC .. .| Company ... Ounership.. ..47.000 ....|MMLIC
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC C.M. Life Insurance Company . Ownership .. 3.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, MM National [0S Program Member LLC ............ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
MM National Self-Storage Program Member |1 Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] LLC i LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . COMPANY e e e e e e e e e e e e Ownership ..99.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . MassMutual Ascend Life Insurance Company . |Ownership ..1.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... MM REED District Landco Member LLC LDE] e NIA....... Company Ownership ..76.800 ....|MMLIC ..
. 0000 ... MM REED District Landco Member LLC LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 3.200 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Sedona Vortex Investor LLC LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership ..76.290 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Sedona Vortex Investor LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .. 18.710 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. MM SL Willistown LLC .. .| Company ... Ounership.. ..89.670 ....|MMLIC
. 0000 ... 04-1590850 .. MM SL Willistown LLC .. C.M. Life Insurance Company . Ownership ..10.330 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Subline Borrower LLC ......cceeeeeeeeennninnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM The Gi Iman Member LLC ..........vvvvvvvvvvnnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..45.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 39-2502808 .. MM Tokyo BTR1 LLC ... COMPANY vevveeecirie et Ounership ..70.000 ....|MMLIC ..
. 0000 ... 39-2502808 .. MM Tokyo BTR1 LLC ... MassMutual Ascend Life Insurance Company . |Ownership ..30.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 39-2502808 .. MV Tokyo BTR1 LLC  Project Zeus LDE] NIA....... COMPANY -veeeree e eseree e e e e Ounership ..70.000 ....|MMLIC ..
. 0000 ... 39-2502808 .. MM Tokyo BTR1 LLC  Project Zeus L DE.... ... NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..30.000 ....[MMLIC ..




STATEMENT AS OF JUNE 30, 2026 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

L1°€l

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 | [ | MMLIC Australia BAST LLC .....occvvvriuveeninene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MMLIC Australia BSOT LLC ....ccccvverrveeninene LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | SBNP SIA IV LLC weveeeeeeee e LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e +.99.000 ... [MULIC e [ eeeeiireene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e Washington Pine LLC ....cceeeeeeeeeieeiieieeeeees LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 33-5063019 .. [ .eeeeerienen [ e | e PDX S Third Hotel Owner LLC ......ocvvveenenee. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... ...[04-1590850 .. [ ..ooocirveien [ e Trailside MM Member LLC ....oovvvverniieiiiene LDE] NIA....... Company Ounership.. 59,590 ... [MULIC e
. 0000 ... .. 04-1590850 .. | ..eeeveviiiins | e Trailside MM Member LLC ...........cceeeeeiiiiiiis LDE ] NIA....... C.M. Life Insurance Company ... . [Ownership.. L T870 L [MMLIC s
Massachusetts Mutual Life Insurance
. 0000 ... ... 831325764 .| .ooiiiiiiiiis | e Washington Gateway Two LLC ... LDE ] NIA....... Company . | Ownership.. L.66.810 ... [MMLIC oo s
. 0000 ... .| 831325764 .| ..oooiiiiiiiis | e Washington Gateway Two LLC ... LDE] e NIA....... C.M. Life Insurance Company ... . [Ownership.. 228190 L MMLIC s s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 32-0574045 .. | eeiiiiiiiiiin | eeeeeeieieiiieee | e Washington Gateway Three LLC .............eeeeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | L83LUTBT L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... MALIC Debt Participations LLC ........ccevveeeee COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
. 0000 ... MALIC Elco Yards A Member LLC .. MassMutual Ascend Life Insurance Company . |Ownership.. .100.000 ... [MMLIC oo s
. 0000 ... Invesco Ltd ...eeeeeeeeeiiiiinnnnes .. |MM Asset Management Holding LLC ... .. | Ownership.. .18.200 ...
. 0000 ... Barings US Loan Fund Series . . |Barings LLC . . | Ownership.. .0.028 ...
. 0000 ... Barings Global Private Loan Fund Barings LLC ... . | Ownership.. .. 13.475 ...
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e KKR MM Project Vector LP ......ccevvvvvvvvvenennns LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 90,000 ....[MMLIC oo [ eeeeeeeeeeeee | e s
Barings Developed Europe Private Loan Fund 1 Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e SOSP et eree e LUK NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Developed Europe Real Estate Debt Massachusetts Mutual Life Insurance
0000 ...| wereerrereereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees | eeeeeeee | s | e Fund ... LNC.....] e NIA....... Company Ownership.. 68671 L. {MULIC s s
Barings Develope
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e FUND e LNC.....] e NIA....... MassMutual Ascend Life Insurance Company . |OWNErship............eeeeeeeeeueuvenennnnns 231,830 L[ MMLIC e e | e s
Barings Unbrella Fund plc - Barings Global Massachusetts Mutual Life Insurance
0000 Investment Grade Company Ownership 40,010 L MMLIC s s
. 0000 . Barings CLO LTD 2018-111 . |Barings LLC Influence.. .0.000 ...
0000 Babson LP-I1 ..CYM.... Barings LLC ... Influence......cooeeiee .. 0.000 ...
. 0000 . Barings Loan Partners CLO-I11 . ..CYM... Barings LLC ... INfIUBNCE. . uuee .
0000 Barings CLO Ltd 2025-111 ..CYM... Barings LLC ... INFIUBNCE. .eeereerieieeiee e .
. 0000 . Barings CLO Ltd 2025-VI .... Barings LLC ... INfIUBNCE. . .uee .
0000 Barings CLO Ltd 2025-VI1 . |Barings LLC Influence.. .
. 0000 . Barings CLO Ltd 2025-VI| Barings LLC ... INfIUBNCE. . .uee .
0000 Barings CLO Romeo Warehouse ... ..CYM.... Barings LLC ... Influence......cooeeiee .
. 0000 . Barings Euro CLO 2014-11 BV .... IRL... Barings LLC ... INfIUBNCE. . uuee .
Barings China Aggregate Bond Private
. 0000 . . Securities Investment Fund Barings LLC ... . |Management... MULIC e
0000 LJA7-3790192 | e | e Barings Global High Yield Fund ... Barings LLC ... . |Management... MULIC e
Massachusetts Mutual Life Insurance
20000 .. e | e e 04-1590850 .. [ .evevevveenene [ ererrrieiiies | e Wood Creek Venture Fund LLC ......cccvvervnennne LDE] NIA....... COMPANY -veeeree e eseree e e e e OWNEISNIP..eeeeeeerree e 40,000 ... [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings California Mortgage Fund IV ........... L CA] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 98,942 L IMMLIC e e | e e
L0000 L] eeeiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee i) eeeeeiiiiiiiies | viiiiiiies | s | e Barings California Mortgage Fund IV ........... . CA.....]...... NIA....... Barings LLC ..ooovveeeeeiiiieieieeeeeeeeeeeeeeeee INfIUBNCE. ..., L. 0.000 ... [MMLIC oo e | e e
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 222972 L MLIC e e | e s
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L1997 L IMMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3307907 .| evvvrrerrrnnn | ervrrriiriininen | e Cornbrook PRS Holdings LLC .....cceevveeeeeeennnn LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 196,080 ... [MMLIC oo e | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 95-4207717 .. Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 954207717 .| weveeveeveninn | evvrrvinriininen | e Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
L0000 .o f e [ 95-4207717 .. LCALL] NIA....... Company ... Ounership .100.000 ... [MULIC e [ | e e
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1750537 .. Cornerstone Permanent Mortgage Fund Il LLC .. |..MA.....]...... NIA....... Company Ownership L}.100.000 L [MMLIC coeeeeieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | vvrvi | e eeees
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 LLC .. |..MA.....]...... NIA....... Barings LLC . Management.... 00,000 ... [MMLIC e [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Cornerstone Permanent Mortgage Fund 111 LLC |..MA.....]...... NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 98472 L MLIC e e | e e
Massachusetts Mutual Life
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s B1-1793735 .. | eoiiiiiiiiiin | eeeeeeiiiiinieen | e Cornerstone Permanent Mortgage Fund IV LLC .. |..MA.....]...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life
20000 o[ e | e e 82-2783393 .. Danville Riverwalk Venture, LLC LDE] NIA....... Company ... Ounership 293,860 ... [MULIC .oeeeeeiieeieeeeeeeeeeeeeeeen [ e | e e
Massachusetts Mutual Life
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrverrnen | ervremnmmnnninnn | e Euro Real Estate Holdings LLC ................... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e 50,000 ....[MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life
20000 o[ e | e e 20-3347091 .. [ eeeeeiieeen [ e | e Fan Pier Development LLC .....oovvveeiveennnenne LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeerreeeree e 259150 L IMULIC e [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 20-3347001 .. | cevviiiiiiiien | eeereerieiiiiees | Fan Pier Development LLC .....covvvvvviviiiennnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 5,850 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e GIA EU Holdings LLC - Avalon Spain ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e GIA EU Holdings LLC- GIA Italy SCSp ........... LMALL) NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e GIA EU Holdings LLC ...cccvvvviiiiiiiiiiiiees LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 295,000 L. MULIC ooeeviieiiieeeeeeee [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... ..|81-5360103 .. Landmark Manchester Holdings LLC . . .. | Company .... . Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... 13-1935920 .. MMLIC Debt Participations LLC ........ccevveeeee . MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Brookhaven Member LLC .........cccevvviiiiinnens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..97.010 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] e NIA....... COMPANY e Ownership ..87.080 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..12.920 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... MM DS Investor LLC LDE ] NIA....... Company .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM East South Crossing Member LLC .............. LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM Fremont Member LLC ..........ccoeeeeieinnnnnnns LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member LLC .... DB s NIA....... Company Ownership ..84.270 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Horizon Savannah Member LLC .... LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 3.510 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member 11 LLC ... Company Ownership ..88.710 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. MM Horizon Savannah Member |1 LLC .|C.M. Life Insurance Company . Ownership.. .. 3.690 .... |MMLIC
. 0000 ... 04-1590850 .. MM Horizon Savannah Member 11 LLC ... MassMutual Ascend Life Insurance Company . |Ownership .. 7.600 .... [MMLIC ..
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Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrrrreene | wrvvemmmnenninnn | e MM Ironhead Commerce Center ..................... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 75210 L MMLIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Ironhead Commerce Center ...................... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership........ccceuvvvvvvvvvvvvvnvnnnnnihen 19.790 ... /MVLIC coeieeieeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 13-1935920 .. BRAVA5 MM Investor LLC LDE] NIA....... COMPANY et Ounership .100.000 ... [MULIC e [ | e e
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. BRAVA5 MALIC Investor LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Ironhead Commerce Center Member LLC ....... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM 425 Montgomery Member LLC .......covvvvveeeeees CDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | L 78.355 L MMLIC e e | e s
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM 425 Montgomery Member LLC .........evvvvvveeees CDE] e NIA....... MassMutual Ascend Life Insurance Company . |OWNership........ccceuvvvvvvvvvvvvvnvnnnnnihen 21,645 L MILIC e e | e e
Massachusetts Mutual Life Insurance
. 0000 ... MM 550 Corporate Member LLC .. LDE ] NIA....... COMPANY e e e e e e e e e e Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
. 0000 ... MM Ascend DS Investors LLC .... LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... MM Century Square LLC ......oevvvvvveviiiiiiiiiinas LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... MM Horizon Savannah Member 111 LLC ............ LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | L8BLT10 L[ MMLIC e e | e e
. 0000 ... MM Horizon Savannah Member |11 LLC LDE ] NIA....... C.M. Life Insurance Company ................... Ownership 30690 L [MMLIC e e | e s
. 0000 ... MM Horizon Savannah Member 111 LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership 7600 L. [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Liberty Centre LLC ...oooevriiiiiiiiiiiiiiiieees LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e MM National Self-Storage Program Member LLC |..DE.....|...... NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 2.98.000 ....[MMLIC oo [ eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e MM Park City Investor LLC ....cccceennnnnnnnnnee LNC.....] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 92,880 L. [MMLIC e e | e s
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM Park City Investor LLC .. LNC...] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership L7120 L [MMLIC e e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM ReDiscover Member LLC ... LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership 0 6.560 ... [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e MM ReDiscover Member LLC ..........cceeveeeeeeeens LDE] e NIA....... COMPANY e OWnership....ooeeeeeeeeeeeeeeeeeeeeeeee e 88.450 ... [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e MM Liberty Centre Member LLC .......ccveveenees LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e 282,000 ... [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e MM Century Square Member LLC ........c.ccvveees LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e 1.68.560 ... [MULIC .o [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, MM Century Square Member LLC ........ccccunnneee LDE ] NIA....... C.M. Life Insurance Company ................... ONNErship..ccoeeeeeeeeieieieieeeeeeeeeeee e 3,120 Lo [MMLIC oo | e | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, MM Stowe Investor LLC .....ccooveeereeiiinnnnnnnnns LNC...] e NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. MM Virginian Investor LLC LNC...] e NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM 10 Centennial Drive Member LLC .............. CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM 100 Congress Owner LLC .......cvvvvvvvvvveennnns CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MV 340 Madison Member LLC LDE] NIA....... Company Ounership ..96.721 ....|MLLIC ..
. 0000 ... 04-1590850 .. MM 340 Madison Member LLC LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 3.279 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. MV 1370 AVE OF AM LLC . .| Company ... Ounership.. ..90.000 ....|MMLIC
. 0000 ... 04-1590850 .. MM 1370 AVE OF AM LLC C.M. Life Insurance Company . Ounership .. 3.330 ... |[MMLIC ..
Massachusetts Mutual Life Insurance
L0000 . f e | e 04-1590850 .. [ ..ooocoviiinn [ eeiiiiiiinnn, MM 1400 E 4th Street Member LLC JDEL NIA....... Company Ounership ..86.100 ....[MMLIC
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Massachusetts Mutual Life Insurance
20000 | e | e e 04-1590850 .. | eevvverieen | eereeneeeen [ e Miami Douglas Four MM LLC ......cccververueennen. WDE] e NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeereeiee e siee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. WM FiveS0llest Member LLC ... WDE] e NIA....... Company Ounership ..52.990 ....[mMLIC ..
. 0000 ... 04-1590850 .. MM FiveSOWest Member LLC ... LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 6.720 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Breton Village Member LLC .... Company .... Ownership ..81.130 ....|MMLIC ..
. 0000 ... 04-1590850 .. WM Breton Village Member LLC .... MassMutual Ounership ..18.870 ....[MMLIC ..
Massachusetts Mutual Life Insurance
20000 | e | e e 80-0948028 .. | .eevveerieen | e [ e One Harbor Shore LLC ....cc.eevveeveeueeiennenns WDE] e NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeereeiee e siee e 186,440 .. [MMLIC oo [ e e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 80-0948028 .. | .ieevvvrrrrinn | ervrrrrriiirinen | i, One Harbor Shore LLC ......vvvvvvvveiiiiiiiiiinnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 8550 L [MMLIC e e | e s
Salomon Brothers Commercial Mortgage Trust
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 2001-MM LDE ] NIA....... Barings Real Estate Advisers LLC ............ INfIUBNCE. . .uee 0,000 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 | e | e, 04-1590850 .. Trailside MM Member |1 LLC .... WDE] NIA....... Company ... Ounership CAT20 L [MVLIC e e e
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-3250684 .. | ..eoeeviiiiinn | eerreriiiiininen | e Unna, Dortmund Holding LLC ......cccceunnnnnnnnnn LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 2.50.000 ... [MMLIC oo | eeeeeeeeeeens | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-5401109 .. | cevvviiiiiiinn | eeerrerieeiiiees | - Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 291,000 . [MMLIC oo e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 45-5401109 .. | ceeiiiiiiiiiin | eeeeeeeirienieen | e Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company ................... OWNErship..coeeeeeeeeeeeeeee e 4800 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 88-3861481 .. West 37th Street Hotel LLC .... Company Ounership ..93.800 ...
. 0000 ... ..| 88-3861481 .. West 37th Street Hotel LLC . . . .. |C.M. Life Insurance Company . . [Ownership.. .. 6.200 ....
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurai
L0000 .o f e [ 02-0769954 .| ..oooovennnne 916053 ....... 00 i FUND i LA NIA....... COMPANY .t INFIUBNCE. .o 0,000 ..o [MMLIC oo e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . A7-3529636 .. | .eeeeverririnn | eevrvnnnreinines | e MML Series Il Dynamic Bond Fund ................ LMALL NIA....... COMPANY e e e e e e e e e e e e INfIUBNCE. . .uee 0,000 L. [MMLIC e | e | e s
Massachusetts Mutual
20000 L. e | e e 45-1618046 .. | .............. 916053 ....... 00 eeeeeeeee e MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY .eeeeeeeree e e et OWNErSNIP...eeeeeiiiieiee e 287,805 L. [MMLIC woeeiiiiiiieeeeeeeeeeieeeeeeee [ s
Massachusetts Mutual
20000 L. e | e e 04-3556992 .. | ....ccovennnn 916053 ....... 00 eeeeeeeee e MassMutual Blue Chip Growth Fund ............... JMAL] NIA....... COMPANY .eeeeeeeree e e et OWNErSNIP...eeeeeiiiieiee e 261,909 L [MULIC woeeeiieeeeeeeeeeeeeeeees e s
Massachusetts Mutual
20000 L. e | e 01-0821120 .. | ..eeverrnnnnn 916053 ....... 00 eeeeeeeee e MassMutual Diversified Value Fund .............. JMAL] NIA....... COMPANY .eeeeeeeree e e et OWNErSNIP...eeeeeiiiieiee e 100,000 ... [MVLIC oevveeiiiiieeeeiiieeeeeeeiieeeeeees [ s e
MassMutual Inflation-Protected and Income Massachusetts Mutual
L0000 .o f e [ 03-0532475 .| oevveinnne 916053 ....... 00 i FUND i LA NIA....... COMPANY .t OUNErSNIP. et 238,091 L [MMLIC e e e
Massachusetts Mutual
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3512596 .. 916053 ....... MassMutual Mid Cap Growth Fund .... LMALL NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual
20000 L. e | e 04-3464165 .. | .....cconeee 916053 ....... 00 eeeeeeeee e MassMutual Premier Diversified Bond Fund .... |..MA.....] ...... NIA....... COMPANY ..eeeeeeeree e et OWNErSNIP..eeeeeeiiiieeee e 100,000 ... [MVLIC oevveeiiiiieeeeiiieeeeeeeiieeeeeees [ s e
Massachusetts Mutual
20000 L. e | e 04-3557000 .. | ..eeeerrrnnnnn 916053 ....... 00 eeeeeeeee e MassMutual Select Overseas Fund ................ JMAL] NIA....... COMPANY ..eeeeeeetee e et e e OWNErSNIP..eeeeeeiiiieeee e 2100000 ... [MVLIC .oeveeiiiiiieeeeiiieeeeeeiieeeeeees [ s e
Massachusetts Mutual
L0000 .o f e [ 04-3520009 .. | ..oeorernenne 916053 ....... 00 i MassMutual High Yield Fund ..........cccenenes LA NIA....... COMPANY ..ttt OUNErSNIP. et L1816 L [MMLIC e e e
MML Vip American Funds 80/20 Allocation Fund Massachusetts Mutua
L0000 .o f e [ 415125534 .| e | e 00 et [ e LA NIA....... COMPANY et OUNErSNIP. et 97,6810 L [MMLIC e [ e
Massachusetts Mutual
20000 L. e | e 04-3277549 .| .eovverrinnnn 916053 ....... 00 eeeereeee e MML Barings Core Bond Fund ...........cccceeeennne JMAL] NIA....... COMPANY .eeeeeeetee e e e et OWNErSNIP..eeeeeeiiiieeee e LT84 L IMMLIC e [ e
[ Asterisk | Explanation |
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Asterisk

Explanation

Debt investors own .5% and INCIUAES ONTY Great LAKES 111, LLP. ittt ettt sh et e e b e et oot e easeea e e ea e e ea e e st e b e e s s e eabeea e e eaeeea e e eaeeoae e e e e s e easeeaseeaseee s e ea e e eaeeea e e et e a e e ea s e embeeaseem e e ee e e ea e e e e e e e easeoa e e oaseem e e eaeeee e e e e e e e easeea s e emeeoaseoa e e oa e e ea e e et e et e a s e enseea e e ea e e ea e e ae e e ea e e s e e neea s e eaeeea s e ee s e emeeeaeenbeenbe e beenbeanbeenseaneennnennns




STATEMENT AS OF JUNE 30, 2026 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? .............cccccoveveennn 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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas 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? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen 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? ..........ccoiiiii e 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. ............ccociiiiiiiiii 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 6 4 9§ 0 0

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

9 3 4 3 2 2 0 2 6 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 6 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 6 4 4 8 02
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

g 3 4 3 2 2 0 2 6 4 4 9 0 0 0 0 2

9 3 4 3 2 2 0 2 6 7 0 0 0 0 0 0 2

o
—

0 2
0 2
0 2
0 2

© E—
I S E—
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS
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STATEMENT AS OF JUNE 30, 2026 OF THE C.M. Life Insurance

SCHEDULE A - VERIFICATION

Real Estate

Company

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquUISItion g .........guew.......... ommuu ... o . L [ [
3. Current year change in encumbrances .............. JNER ... . B ... AP S .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeceeveecee.. [ NENER. - B - ... . DR DR B DOy -+ |+vveoeeeeneeeneneeneenennieens [
5. Deduct amounts received on disposals ............. | NG N . W ... . . B R EE - B s [ o
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... \A...... ... BE.... N B [ foe
7. Deduct current year’s other than temporary impailiiient reCOlllized .. e ......... ... NS [OSORIIIIIIIIN ... |-.occoeeeeeeeeieeee e oreeie e
8.  Deduct CUITENt YEAI'S AEPIECIALION .......cc.iiiiieeiei ettt ettt et e et e e st e e st e e st e s e e be e s e e s e eneeeneeeneesaeesseenseeseanseanseannans [osesssensseiseeiseeseesesnseennes [oreenteesteesse e e e e e eaaeas
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccceiiiiiiiiiiiiiiieeieeee e rieeieeies [oee e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........oiuiiiiie ettt et e e e e e st e e st e es e e eseeaaeeseeeseeseeanseeneeeneeeneesneenseenne [oreeissenseeiseeteeseesseennennees [oreesseessenseenseenaeeaeeaeeaeeas
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 ..........ccccevrireririrerereeeinisesseeienes e 525,519,601 |......c.... 672,905,175
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt eeteaeeteeetetetetetetetetesteteseeteseetesetetetetetetes st eseteseas et et esesetessesessasessaseseane |eeeetesenteienn ettt eenene [ereeeree s 15,095,363
2.2 Additional investment Made after CQUISITION ...............ceveueeiiieeeieseeecteteecees et e ettt eees s esessesaetesessenesesssssesesesesesnenessssnssass |oeeeeseseseneenennes (22,260)|...ccecne. 1,459,045
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiiiinnn.
5. Unrealized valuation increase/(decrease) ..
6. Total gain (I0SS) ON GISPOSAIS ........cvoviuiuieereiiiieeieieteieteeeses ettt se st s s s s s s sss et et s s s s ses et s s snsss et e s ssssnsnsesesessssnsnsnsesanns [oesesseesenacacacenen (341,244)|................ (2,159,664)
7. Deduct amounts reCeiVed ON AISPOSAIS ...........ccccoveveueveueeeeeeeeeeeeeeeeeeeeeee e ee e se e eeae e s e sesetesessssesesssssesessssanssssseseseseseanannnns |resseseeeeenenens 31,422,966 |............... 162,058, 154
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES ........coirieieieieieuiiiiieieeeee s oo (219,351)[ccvvn (315,688)
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest (381,125)[cccececene 5,398,458
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cceovririririiieueueriiiiesiseseeieseee st sssessssens [eoeeeeessesesesaeneas 346,080 |.....cccveeee 5,490,718
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [-ceceeeueuncas 492,650,560 |............... 525,519,601
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 492,650,560 525,519,601
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.cucueueiiiieieieeeeeeeee ettt eaeass s s s sesssnnas [eeeeeeeeeeieiens 183,694,908 |............... 162,117,422
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ..........c.eueveieicececeeeeee ettt ceeae et sae et s e s te s s s saesssesesessasastesesnsssssssesesnnsnanans [eoesesssseneneeesennnns 479,369 |..oovirinne 25,438,848
2.2 Additional investment made after CQUISITION ................ccueueuiuiieeeeeieieietctceccee ettt ettt s s s s sesessn s snsnans |oeeeeseneneaeaeiens 8,364,930 |...covrenee. 18,334,674
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
4. Accrual of discount
5. Unrealized valuation iNCrease/(AECIEASE) .........cciiuiiiuiiiiiie ettt ettt ettt sree st esbeebeenesnnesnnesneesneesneesneensesssennsens [ronnnnnnnnnennnenc (9,000, 470) |l
6. Total gain (loss) on disposals .............
7.  Deduct amounts reCeived ON AISPOSAS ...........cccovoveueveueueeeciieieseteseaeeee ettt e e s es ettt esesesss s ssssseseseseseassnsssssesesesessssnnns |oeeeeseseeeaeiens 25,671,763 |........cocee. 21,851,359
8. Deduct amortization of premium, depreciation and proportional amortization (63,665) ... 1,315
9. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............c.cvcueueveuiieeeiieieeeteteeeee e eeesetesesesesss s sessasnenens[oeseeseseseessenenene (275,379) [ 830,311
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 2,626,271 |.oooooeinne 3,144,198
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceceuiuriiiieierereeeeeeeeeeieeeieieiees [ 167,527,471 .o 183,694,908
12.  Deduct total NONAAMItEA BMOUNLS .......c.cvvveeececeeeeie e cceceeeeee e eacaete et sssaeaesesesessaseesesesesssasassesesssssssesesasssssassesesensssnssssssnnns |eeesseseseseseninns 1,999,125 | 2,058,108
13.  Statement value at end of current period (Line 11 minus Line 12) 165,528, 346 181,636,800
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 YEA ...........cccceeeiiririeieieieieeeeseseeieeeee e [eoeeeeens 2,350,640,038 |........... 2,895,307,042
2. Cost of bonds and StOCKS @CQUIFEM ...........c.cveueuieiieieieieieieeieteeeet ettt s e e seseseseeseseesesessesessesssesenesessesesnssenes [resnenenneenens 80, 11O, TTT [l 253,881,919
3. ACCTUAIL Of QISCOUNT ...t e et e e e e eae s eeeeeaeeeeeaseasensesnsnnssessesnsesssnssnssansnssnnsansnnsansnns [oeneenneneennneeneenend 11,082 e 3,108,149
4. Unrealized valuation iNCrEaSE/(AECIEASE) ............ceuiviiiieiueriiiiitesetese st st sesese st esstsssseteses st sssesebe st ssssssese st s snsssesesessssnsesesesassnas [eoesssicicseeenanas 7,435,526 |............... (12,520,242)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (1,023,279)...c.cvvneeee (6,148,797)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cvcveviueuiiiieeeieeeeeeeeeeeeeee et eeseseseseseseseanananans [oeeseeesesenens 179,630,234 |......c.coe. 834,796,116
7. Deduct amortization OF PrEMIUM ...........c.ciiiiuiiiieeitete ettt ettt st te et ete et te et te et et e e et eaesbesessesssseseesesessesessebessasensasesssaessssesesns [oeesesessesennnaennans 501,257 | 1,680,209
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........cccrriieiieunininiieieeteisneceeiesessese st essiesessesesssseens[oesesesesanacaes (11,816,600)|....coecvneeene 60,866,919
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 1,645,039 |..cocoovvneee. 7,549,556
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .......................... (Y20 ] P 170,928
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceeriririririeeeeeeresisieeeeeenes e 2,249,044 825 | 2,350,640,038
12.  Deduct total nonadmitted @MOUNLS .............oiiii s aes [reeese e et enn [t et
13. Statement value at end of current period (Line 11 minus Line 12) 2,249,544 ,825 2,350,640,038
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STATEMENT AS OF JUNE 30, 2026 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 Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
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
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bt bbbttt b et b n b n s e 827,948,702 |...coovvennne 159,535,610 |............... 108,408,981 |.............. (109,913,655)|................ 827,948,702 |.....cco.c.... 769,161,676 ..o e 768,235,353
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 1,316,096,399 |............ 2,180,521,653 |............ 2,168,944,403 |............. 111,682,428 |............ 1,316,096,399 |............ 1,439,356,076 |......oovvvreercricricnes [ 1,357,616,645
B NAIC B () ittt bbbt b et b et b ettt b [re e 41,483,722 |................. 38,350,140 |.....ccevenvene 23,034,225 |....cooenee (2,451,486)|..cccveneneee 41,483,722 | 54,348,151 | [ 45,962,597
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 12,249,900 |.....coovevvrveenes 15,489 [ e 1,372,020 |..ccvveennee 12,249,900 |.......cconeee. 13,637,409 |- oo 17,795,877
5. NAIC5 (a)... IO PR 12,091,922 |..ovie 57,615 | 20,252 | (2,285,501) e 12,091,922 |......coovcene 9,843,784 ..o o 12,517,946
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 17,313,890 37,003 2,334,623 2,902,783 17,313,890 17,919,053 20,036,318
7. Total ICO 2,227,184,535 2,378,517,509 2,302,742,484 1,306,589 2,227,184,535 2,304,266, 150 2,222,164,736
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 369,269,325 |..................2,087,895 |................. 38,363,651 |...coceornrrnnnne. 1,214,724 369,269,325 334,208,293 407,502,524
9. NAIC 2 etttk bbbt bkt ekt b et b ettt ettt bt n bt enetens [rrereen e 50,376,252 |...................4,009,880 |.................. 4,237,924 |................ (1,222,916) |....ovvnnecne. 50,376,252 |.....covrenvee. 48,925,292 | o, 33,596,124
TO0. NAIC 3 bbbttt b bbb e bbbt bbbt b et enens [seen et 3,899,742 168 o 67,634 | 3,899,742 ..o 3,986,489 | e 3,887,129
TA. NAIC 4 ettt bbbt bttt h et h et h et bt b e bt ettt et ettt et b ettt benenes [seene e 469,937 ..o [ 256,428 |....coviriiicine (61,639) [..cvveiens 469,937 oo 151,870 [ [ 373,501
T2, NAIC B ettt h bbbt b ettt [see e 805,834 ... [ 13,283 | 149,736 oo 805,834 ..o 942,287 .o o 883,116
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 141,774 (736) (15,921) 141,774 126,589 142,596
14.  Total ABS 424,962,863 6,145,056 42,898,718 131,618 424,962,863 388,340,819 446,384,991

PREFERRED STOCK

15.

16.

17.

18.

19.

0 N Y (2 ST SRTSTRRT (116,715) 116,715 (116,715)

21, TOtal Preferred SEOCK .........coooiiiiiiiiiiiiiiite ettt 10,911,574 10,000 10,911,574 10,921,574 10,896,574

22.  Total ICO, ABS & Preferred Stock 2,663,058,973 2,384,662,565 2,345,641,202 1,448,207 2,663,058,973 2,703,528,543 2,679,446,302
(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:

NAIC1T $ .o 106,815,162 ; NAIC2 $ .cccoevevrnnene 586,503,840 ; NAIC3 $ oo NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2026 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 69,575,629 XXX 79,186,492
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 25,910,301 |-eoveeeeeeeeeeeeeeeeee

2. Cost of short-term investments acquired

3. Accrual of discount

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (loss) on disposals

6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 36,000,000 |..euceeeeeeeeieieeeeeeeena
7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 69,575,629 |....occcueenne 25,910,301

11.  Deduct total nonadmitted amounts

12.  Statement value at end of current period (Line 10 minus Line 11) 69,575,629 25,910,301
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STATEMENT AS OF JUNE 30, 2026 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, PrIOT YEA) .........c.cvvurueuiiiiiriiereriiseiesesetesesssessese st sssssese st ssssese s st sssssesesesessnsnseses seseeesesssnees 344,083,420

Cost paid/(consideration reCeiVEd) ON AATITIONS ...........cc.cviiiviueuiiiiiieitete ettt ees ettt ssses st s et st seses e bbb se e s ebebe st ssses e s e b sassssesebe b s essnsesesessessnsesetass ebesessssssierana 3,058,861

Unrealized ValUuation iNCIEASE/(UECTEASE) ............c.cuiveueuereiiiesesesesetesseseses s sessesese s s sssseses et s sssasses et s s ssses et et s sssseses s sssas e s e s et s s nsssesesebssssnsesesessnns | ehesissttssterann 5,336,229

SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees (2,163,874)
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 2,426,930

AAMOTEIZATION ...+ttt s e s s o2 s e e 2o £ s e e 2s e o2 s A 42 s E e b E e e s RS A h R AR R E AR E AR E e h ettt ne teebnees et (4,648)
Adjustment to the book/adjusted carrying value of REAGEA M ...ttt et e e e eabesseasessearearearearesreare e

Total foreign exchange change in book/adjusted carrying value ....

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+7+849) .......coceuriiirivireriiiiiiiieteieiee ettt sse bbb be s ssssse s snnse | esteesesennees 347,883,058
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 347,883,058

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 of Prior YEar (LINE B, PHOT YEAT)............cccueveveeeeeeeeeeteeeeesscsesesesesesseaesesesesessssssssesesssssssesasassssssesesessssssssssasas seessssssesesasa (6,982,677)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas 22,260,552
Add:

Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - all other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveeeieees covrererieieeenns 15,290,545
................. 22,273,222

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns 15,290,545
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens (6,982,677)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas 22,273,222 ................. 22,273,222
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......cceeveveeererereeeeeeseeeteeseseescaesesssesesssassesesesessssssesssasssssesesesessssesesass seasssassesesasas 15,277,875
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas 15,277,875
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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 Floating Interest Rate Swap - SOFR CME Bobcat Funded 2021-A Financing L.P.

12753BAE2 .......... Corporate Bonds .........ccceeeeiunnns T [ 40,000,000 |............ 2,916,140 |............ 5,043,939 |03/16/2022 ..... 03/16/2029 ..... cleared .....ccvveeeiiiiiiiiinciiieies o [ 2,127,799 [C2001#-AA-6 . |- Secured Term Loan A ....cccceeveveee |1 eiiiiiiiiiiiiiiiiie [ 2,916,140 |............ 2,916,140
Evergreen Basket of Floating Interest Rate Swap - SOFR CME

12753BAE2 .......... Corporate Bonds .........cccoeeeiunnns T e 5,200,449 |............ 4,809,054 (03/16/2022 ..... 03/16/2029 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 29157T-AD-8 . | Emory University-UNSECURED ......... [1 .occoeiiiiiiiiiiiiiiiiines o 5,299,449 |............ 4,809,054
Evergreen Basket of Floating Interest Rate Swap - SOFR CME VHG Capital, L.P. Senior Notes

12753BAE2 .......... Corporate Bonds .........ccoeeeviunnnns T e 4,500,000 |............ 4,015,241 (03/16/2022 ..... 03/16/2029 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 918638-AA-1 . [Series A ..ooocevveeeeeiiiniiecneeiiiens [ 1o e 4,500,000 |[............ 4,015,241
Evergreen Basket of Floating Interest Rate Swap - SOFR CME VHG Capital, L.P. Senior Notes

12753BAE2 .......... Corporate Bonds .........cccoeeviunnnns T e 5,000,000 |............ 4,279,327 |03/16/2022 ..... 03/16/2029 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 918638-AB-9 . [Series B .....ceeeeieiiiiiiiiiiiiiiens [T e 5,000,000 |...evveennns 4,219,327
Evergreen Basket of Floating Interest Rate Swap - SOFR CME HUSKY FUNDED 2021-A FINANCING L.P.

12753BAE2 .......... Corporate Bonds .........cccoeeviunnns T e 1,000,000 |............ 1,000,000 (03/16/2022 ..... 03/16/2029 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ C4437*-AB-8 . |- Husky Term B .....cooevvivinnnnnnnnns [ 1o e 1,000,000 |............ 1,000,000
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Spring Renewables Invest Senior

12753BAE2 .......... Corporate Bonds .........cccoeeeiunnns T e 2,677,945 |............ 2,597,132 | 03/16/2022 ..... 03/16/2029 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 84986E-AB-7 . [Term Loa ........ccovvuvevereeiiinninnnns [2 cviiiiiiiiiiienccciiieene o 2,677,945 |............ 2,597,132
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Student Loan Tru-NAVSL

12753BAE2 .......... Corporate Bonds .........ccoeeeviunnnns T e 4,999,872 |.....oeeeen 4,659,826 (03/16/2022 ..... 03/16/2029 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 63941L-AD-5 . J2019-BA B ...ovveiiiiiiiiiiieecinenns [T e 4,999,872 |............ 4,659,826
Evergreen Basket of Floating Interest Rate Swap - SOFR CME NASSAU CFO 2022 LLC - Class A Term

12753BAE2 .......... Corporate Bonds .........c.coeeeviunnnns T e 9,252,150 |..ccuvvnenns 9,252,150 | 03/16/2022 ..... 03/16/2029 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 63155Y-AB-2 . JL0AN ..eeeviiiiiiiiiieeiiiiiieeeeenees [T e 9,252,150 |....cueeee 9,252,150
Evergreen Basket of Floating Interest Rate Swap - SOFR CME UnitedHeal th Group Inc-SENIOR

12753BAE2 .......... Corporate Bonds ..........cceeeviunnns T e 6,145,209 |............ 3,697,869 (03/16/2022 ..... 03/16/2029 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 91324P-EA-6 . JUNSECURED .......eeovvvvvmvrnnnneiiinnns [ 1o e 6,145,209 |............ 3,697,869
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Air Products and Chemica-SENIOR

127530AD4 .......... Corporate Bonds .........cccoeeeiunnns T [ 30,000,000 |............ 8,757,412 |............ 8,554,170 (03/16/2022 ..... 03/16/2032 ..... cleared .....ccovveiiiiiiiiiiiiciiiees o e 3,048,443 1 009158-BA-3 . [UNSECURED .......cceevevevevvinvinnnennns |1 i i 8,757,412 |............ 5,505,727

GCM GROSVENOR DIVERSIFIED

Evergreen Basket Interest Rate Swap - SOFR CME IALTERNATIVES ISSUER LLC - Term A

127530AD4 .......... Corporate Bonds .........ccceeeeriunnes T e [ e 4,900,000 |............ 4,661,098 |03/16/2022 ..... 03/16/2032 ..... cleared ....ocevviiiiiiiiieceiens e [ 36831F-AA-3 . Notes Facility .....ccooovvevvnnernnis [ 1 oo [ 4,900,000 |[............ 4,661,098
Evergreen Basket Interest Rate Swap - SOFR CME Pernod Ricard SA-SENIOR UNSECURED

127530AD4 .......... Corporate Bonds .........cceeeeriunnes T e [ e 7,497,016 |............ 6,768,594 (03/16/2022 ..... 03/16/2032 ..... cleared ....oceeeiiiiiiiiiecies e [ T14264-AK-4 . NOTE ..o [ 2 e o 7,497,016 |............ 6,768,594
Evergreen Basket Interest Rate Swap - SOFR CVE Albedo MM, LLC Senior Secured Notes

127530AD4 ... Corporate Bonds ... 1.. ..6,455,618 |............ 5,339,990 |03/16/2022 ..... 03/16/2032 ..... cleared 012608-AA-9 . ....6,455,618 ... 5,339,990
Evergreen Basket Interest Rate Swap - N

127530AD4 .......... Corporate Bonds .........cceeeeiiunnes T e [ e 6,163,056 |............ 5,860,797 |03/16/2022 ..... 03/16/2032 ..... cleared ....oceeviiiiiiiiieciies e [ 654730-AZ-6 . JUNSECURED NOTE .......coovvumminnrniies [2 i e 6,163,056 |............ 5,860,797
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME 0C 11 LVS XXVI LP - Secured Loan

127530AC6 ... ABS Bank Loans and Corporate Bonds |1 .. ..22,082,689 |..........(30,193,039) [ 07/17/2023 ..... 07/15/2051 ..... cleared 671004-AA-2 . [Facility ...22,044,752 ...22,044,752
Evergreen Basket of Long Fixed Rate Interest Rate Swap FS CREIT F

127530AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiineriiiis Jooviiiiiee e feeeeeies 19,318,283 |........... 19,318,283 (07/17/2023 ..... 07/15/2051 ..... cleared ....oceeviiiiiiiiiiecins e [ 30301*-AA-1 . [Term Loan Faci lity ......ocoocoennins [ 2 cieiiiiiiii e 19,318,283 |........... 19,318,283
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127530AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Joviiiiieee e feeeeiiis 3,723,664 |............ 3,723,664 (07/17/2023 ..... 07/15/2051 ..... cleared ....oceeviiiiiiiiieciins e [ 62901#-AA-4 . |NCL Il PE-D LLC SR SECD TERM LN .. [1 .ooeereiiiiiiiiiiiiiiies e 3,723,664 |............ 3,723,664
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MCOF FINANCE, LLC - Senior Secured

127530AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininniniis Joviiiiieee e feeeeiiiis 6,005,233 |............ 6,005,233 (07/17/2023 ..... 07/15/2051 ..... cleared ....oceeviiiiiiiiieciies e [ 554118-AA-3 . [Revolving Loan Facility .......cooooo [1 oo [ 6,005,233 |......eeeeee 6,005,233
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE E0G RESOURCES INC-SENIOR UNSECURED

127530AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Joviiiiieei e feeeeiiis 6,435,391 |............ 5,962,081 [07/17/2023 ..... 07/15/2051 ..... cleared ....occeeviiiiiiiiiecies e [ 26875P-A0-4 . oo [T e 6,435,391 |....c.eee 5,962,081
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME KST Electric Power Company S.A.P de

127530AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeriiiiininninii Joviiiiiiee e feeeeiiiis 5,264,784 |............ 4,743,570 (07/17/2023 ..... 07/15/2051 ..... cleared ....ocueeiiiiiiiiiecies e [ 48270C-AA-3 . [C.V. = Term Loan ......ooeevevvnennnns [ 1 oo e 5,264,784 |............ 4,743,570
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127530AC6 ... ABS Bank Loans and Corporate Bonds |1 .. ..3,951,024 |............ 2,449,526 |07/17/2023 ..... 07/15/2051 ..... cleared 037833-Dii-7 . | Apple Inc-SENIOR UNSECURED . . ... 3,951,024 ... 2,449,526

CCO | CREDIT BACKED LOANS LTD. -

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Senior Secured Floating Rate Term

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 3,441,147 (..., 3,441,147 (07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiies o [ G3165#-AB-0 . JL0AN ..eeeveriiiriiiieeiiiiiiieeeeecnees [T e 3,441,147 | 3,441,147
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ARES PBN Finance Co. LLC - Class A

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniieiinns foonininniiiiiiiieenees foneiiinns 14,895,000 |........... 14,098, 118 |07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 04019V-A*-3 . [Term Loan .......cccevevvevvvnveennennnns [ 1o e 14,895,000 |........... 14,008,118
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 847,146 |.....oveen. 864,009 | 07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 902494-BL-6 . | Tyson Foods Inc-SENIOR UNSECURED . [2 ......cooecuvvvveeeiiinnnnnnns foveeniiiiiiins 847,146 |.evreeenne 864,009
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 799,134 |ooveeeinnns 792,062 |07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiiies o [ 67077M-AT-5 . | Nutrien Ltd-SENIOR UNSECURED ....... [2 .eeeerriiiiiiiiiiiiiiiiiinnns [ 799,134 [oveeeiinnns 792,062
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 79,310 |.ooovieeennne 663,642 |07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 37519H-AA-6 . | GigSky Inc-UNSECURED .........cooevves [T ooiiiiiiiiiiiiins e 796,310 |ooerieeenne 663,642
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2025-VI-BABSN 2025-

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinninins Joovinniininiiiiiienens foeeiiiins 2,500,000 |............ 2,506,275 (07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiies o [ 08764W-AE-2 . [BA B ..ooveeeieeieceiiiieceeciiieeeeees [T e 2,500,000 [............ 2,506,275
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2023-111-BABSN

127538AC6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiniinnnnin Jooviineiiiniiiiiienens feeeiiiinns 2,200,000 |............ 2,202,818 (07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiies o [ 067932-AU-7 . J2023-3A BR .......evvvveriiiiiiieeeene [T e 2,200,000 [............ 2,202,818
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Benefit Street Partners -BSP 2014-

127538AC6 ......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiinniniiiins fovviiinnniniiiiiiiiiiens foieiiinns 1,600,000 |............ 1,603,624 [07/17/2023 ..... 07/15/2051 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 08180F-CL-3 . JIVA CRS ...oovvveeeeeviinieeeeeiiieeees [T i o, 1,600,000 |............ 1,603,624
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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
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Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Benefit Street Partners -BSP 2014-
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,250,000 |.....oveeens 1,252,481 07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 08180F-CJ-8 . |IVABRS ..o [T e 1,250,000 |..eevveennnn 1,252,481
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Benefit Street Partners -BSP 2019-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,200,000 |...evveeees 1,201,230 {07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 08186P-Al-3 . [18A BR2 .....cevvveveeeiiiiiiieeccinens [T e 1,200,000 |............ 1,201,230
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Ares LI11 CLO Ltd-ARES 2019-53A BR2
ABS Bank Loans and Corporate Bonds 1,100,000 |............ 1,100,397 |07/17/2023 ..... 07/15/2051 ..... cleared 040096-BJ-5 . |.. .... 1,100,000 ....1,100,397
Evergreen Basket of Long Fixed Rate Interest Rate Swap Barings
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininnnnin foovinnniniiiiiiiienens foeeiiiinns 1,100,000 |............ 1,101,494 {07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 06762J-AN-3 . J2A BR ..eeeeeiiiiiiiieeeciieeeeeeeene [T e 1,100,000 |............ 1,101,494
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds .700,000 ... ....700,577 (07/17/2023 ..... 07/15/2051 ..... cleared 13877P-AQ-0 . ....700,000 .700,577
Evergreen Basket of Long Fixed Rate Interest Ra
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviiiniiniiiiiinenens foniiiiiiinns 300,000 |..ccvvvennnnne 299,471 |07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 06762J-A0-6 . J2A CR .eeoveiiiniieeneeiiiieneeceieens [T e 300,000 |.....coeunnnns 299,471
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CVE Chile Fin 4 SPA USD Project
ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 2,163,422 |............ 2,130,970 (07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ P19158-AA-1 . JL0N weevvviiiiiiiiiiee e [ i e 2,163,422 |............ 2,130,970
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Cai thness Brookhaven, LLC - Term
ABS Bank Loans and Corporate Bonds |1 .......cccccveiiiiiiiiinnnnie Jooviiniiniiiiiiiienens feeeiiiinns 1,716,955 |............ 1,734,298 {07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 128068-AC-3 . [LOAN ..evvvvveeiiiiiiie e [3 e e 1,716,955 |....oeeeenn 1,734,298
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2017-
ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiiiininnins Jooviinniiniiiiiiienens foeeiiiinns 1,509,302 |............ 1,549,966 |07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 067600-AG-4 . [TA DR ..eevveiiiiiiiieeeniiiiieeeeeinne [ i e 1,509,302 |............ 1,549,966
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 3,600,000 |............ 3,050,031 (07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 023586-E@-5 . | AMERCO Senior Note Series D ........ [2 coceevriiiiiniiinniiiinnnnns o 3,600,000 |...ovvvnnnn 3,050,031
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Toro Company (The) Senior Note
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniinnniniiiiiineens [, 400,000 |...cvvveennnne 373,784 |07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 891092-B8-6 . [Series B .....cceeereiiiiiiiiiiiiiiiins [ 2 i e 400,000 |......counnnnes 373,784
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Gran Americas Usme Provi Senior
ABS Bank Loans and Corporate Bonds |1 ....cceuvveveivininiiiiniiinns foonvininiiiiniciinicnins forneeiieennns 563,902 |euiiiniinnns 535,458 (07/17/2023 ..... 07/15/2051 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e P4900*-AA-4 . [Secured Notes Series A ...c.ovvevvvven |2 ceiiiiiiiiiiiiiiiiiies o 563,902 |.euuiirnniennns 535,458
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME JOHNSON (S.C.) & SON INC-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Joovinininiiiiiiiienees foeeiiiinns 3,439,308 |............ 3,079,368 (07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 478165-AG-8 . JUNSECURED NOTE .........cccvuuveeeeiiins [2 coviiiiiiiiiiiiniiiiineenn o 3,439,308 |............ 3,079,368
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MASSACHUSETTS ELECTRIC-SENIOR
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 2,124,541 ...l 1,837,035 07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 575634-AS-9 . JUNSECURED NOTE .........cccvuveeeeniies [2 coviiiiiiiiiiiinciiiineenn o 2,124,541 | 1,837,035
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Progress Residential Trust-PROG
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,816,469 |............ 1,725,249 (07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ T4333M-A-1 . JR021-SFR11 ET .evveeieiiiiiiieeiiies [ 2 i e 1,816,469 |............ 1,725,249
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Bristol-Myers Squibb Co-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 1,649,928 |............ 1,524,125 (07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 110122-DF-2 . |UNSECURED .......ovvveeeiiiiiiinnceiiens [ 1o o 1,649,928 |............ 1,524,125
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Home Depot Inc/The-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,348,519 |............ 1,043,009 {07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 437076-C0-4 . |eeennreeeeeeeiieiee e [T e 1,348,519 [............ 1,043,009
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,320,095 |............ 1,155,083 {07/17/2023 ..... 07/15/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 57456#-AB-1 . |Mas RNG Holdings LLC Ser B ......... [2 cooerriiiiiininnnniiiinnnnn o 1,320,005 |............ 1,155,083
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Devon Energy Corp-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 1,008,926 |............ 1,001,144 {07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 517TM-BK-8 . oo [ 2 i e 1,098,926 |............ 1,001,144
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Dow Chemical Co/The-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,832,420 |...cvvennn 2,309,991 | 07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 260543-C6-6 . JUNSECURED NOTE ........ccccvvvvenenninns [2 covieieiiiiiiiiecciiieeene o 2,832,420 |......eee. 2,309,991
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Legg Mason Inc-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds .861,264 |... ....807,917 (07/17/2023 ..... 07/15/2051 ..... cleared 524901-AR-6 . |BOND .. ....861,264 .807,917
Evergreen Basket of Long Fixed Rate Interest Rate Swap - CMS EN
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinns fooniiiniieiiiiiiinnens foneiiiiinns 820,106 |....vveennnne 688,071 (07/17/2023 ..... 07/15/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 125896-BL-3 . [BOND ....ovvveeeiiiiiiiiiiiiiiiineeeii [ 2 e [ 820,106 |............... 688,071
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BEAR STEARNS ASSET BACKE-SERIES

. |ABS Bank Loans and Corporate Bonds 72,185 |........ (126,845,443)07/14/2023 ..... 07/14/2051 ..... cleared 07384Y-CD-6 . [2002-AC1 CLASS B1 .. 77,103
Evergreen Basket of Long Fixed Rate Interest Rate Swap
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniinis fooviinninniiiiiiineees feneiiiiiinns 399,844 [......ccveens 418,025 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 195869-AJ-1 . [ COLONIAL PIPELINE CO-NOTE .......cc. |2 covrriiiiiiiiiiiiiieeiiiiees foiiiieeeens 399,844 ... 418,025
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Samsung Electronics Co L-DEBENTURE
ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiinnininins fooviiinninciiiiiiennns foeeiiiiiinns 61,780 [..ooccoiunnnnnns 62,637 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ T96050-AE-2 . |eeeerieieeeeeiiiiee e [T e 61,780 [ooeeeeeinnnnes 62,637
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME City of New York NY-GENERAL
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,563,222 |......oee.nn 2,452,710 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 64966M-YS-2 . JOBLIGATION UNLTD ....oovvvveevnnneenns [ 1 e 2,563,222 |...cuvennnn 2,452,710
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 3,609,864 |............ 3,593,491 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 713448-BP-2 . | PepsiCo Inc-SENIOR UNSECURED NOTE [ 1 ...eovveeriiiiiiieiniiiiiine foreeeeis 3,609,864 |............ 3,593,491
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MFT Trust 2020-ABC-SERIES 2020-ABC
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnis fooviiiniiiiiiiiiienees foeeiiiinns 1,315,420 |............ 1,088,439 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiciiins o [ 55317B-AA-5 . JCLASS A o [T e 1,315,420 |............ 1,088,439
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Wells Fargo Bank Northwe Senior
ABS Bank Loans and Corporate Bonds |1 ....ccevvivniviiiiiiiniiiinns foorveiiniiiiiiiiiiiiins foreveiiiiis 68,500 [.oeevvuiirnnnnnn 69,700 (07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvevirnniiniiieiiieineenes o fer 94978#-GP-6 . [Secured Note Tr B 2007 =1B ....ccevve [ 1 conniiiiiiiiiiiiinevees o 68,500 |..eevuniinnnnes 69,700
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds [ 1 ...cieeeiiiieiiiiniinniiinne Joonririniiiiniiinniins Jovnrerinninnnns 300,757 [oeiieniiinnnnns 292,872 107/14/2023 ..... 07/14/2051 ..... Cleared ..ovvveiinniiiniiiiniiiiniiiins forriiniiiniiniiines fori 22822R-BH-2 . [Crown Castle Towers LLC-SECURED .. [1 ..uiiieuiiiviiininiinniiiinnes fonerinnninnnnes 300,757 Jooveinnieinnnns 292,872
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Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Green Mountain Power Cor First Mtg

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 350,000 |...cevveeennnne 362,190 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 393154-L8-6 . [Bond .....eeoiiiiiiiiiiiiiiiiiieeeieens [T e 350,000 |-uvvveeennnne 362,190
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Georgia Transmission Cor First

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinns fooviineineiiiiiiienees feneiiiiiinns 630,000 |...cvvveennnne 637,048 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 373628-AA-0 . Mortgage .........coceeeveriiiinnennennnns [T e 630,000 |.......ceeees 637,048
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CROWN CASTLE-SERIES 2009-1CLASS A2

12753BAA0 .......... |ABS Bank Loans and Corporate Bonds .221,667 |... ....222,349 (07/14/2023 ..... 07/14/2051 ..... cleared T2349C-AB-8 . |.. ....221,667 .222,349
Evergreen Basket of Long Fixed Rate Interest Rate Swap Carlyle

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviinnniniiiiiiiieees feeeiiiiiinns 800,000 f.........cecee 800,214 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 14316W-A0-2 . [TA BR oo [ T e 800,000 |.......cuveen 800,214
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Benefit Street Partners -BSP 2023-

12753BAA0 .......... |ABS Bank Loans and Corporate Bonds 3,500,000 |............ 3,504,659 | 07/14/2023 ..... 07/14/2051 ..... cleared 08181F-AN-0 . [32A BR ... 3,500,000 ... 3,504,659
Evergreen Basket of Long Fixed Rate Interest Ra Houston Independen

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 550,000 |...cvvveennne 551,051 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 442403-FY-2 . |AMERICA GEN OBLIG .....eovvvveevecnnne [ 1o e 550,000 |.evveeennnne 551,051
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BOULDER LARIMER & WELD C-GENERAL

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviineniciiiiiieieees feniiiiiiinns 550,000 |...ccvvveennnne 550,490 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 101565-YR-4 . [OBLIGATION UNLTD .....oevvveeeneiinnene [ T e o 550,000 |.evveeennnne 550,490
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccveiiiiiiiiinnnnie Jooviiniiniiiiiiiienens feeeiiiinns 1,579,412 |............ 1,605,377 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 91412N-AF-7 . | University of Chicago/Th-BOND ..... [1 ..cceeiiiiiiiiiiniiiiiiinns o 1,579,412 ............ 1,605,377
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME NARA Caves Lease Trust Lease Backed

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiinniiiins fooviinniiniiiiiiiieens feniiiiiiinns 318,145 |.vveeennnns 319,651 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 63080#-AA-5 . 08 .ooiiiuriiiiiieiiiienee e [T e 318,145 |.oeeeeeenne 319,651
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME VIRGINIA ST PUBLIC SCH A-REVENUE

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinniiniiiiiiennens feeiiiiiiinns 700,000 f....oeeeennnes 705,852 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 928178-TZ-1 . BONDS .eeiviieeeeiiiieneeeciineeeees [ 1 el 700,000 |.....ooeunnnnes 705,852
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME TEXAS ST TRANSPRTN COMM-BUILD

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 1,206,406 |............ 1,224,948 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 88283L-HU-3 . |AMERICA REVENUE .......coovvvvvvvinns [T oo e 1,206,406 |............ 1,224,948
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MASSACHUSETTS ST SCH BLD-REVENUE

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 1,623,543 |............ 1,612,800 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 576000-LA-9 . [BONDS ......evvvevieeiiiiiiieeeeiieeenes [T e 1,623,543 |............ 1,612,800
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins fooviiininniiiiiiienens feeeiiiiiinns 300,000 |..ccvvvennnnne 316,467 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 442331-QM-9 . | HOUSTON TX-GENERAL OBLIGATION LTD [ 1 eevvviiiiiiiiiiieiiiiiiees feveeiiiiiiis 300,000 |...oocoeunnnen 316,467
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME NEW YORK CITY NY TRANSIT-REVENUE

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 4,736,794 |............ 4,637,678 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 649710-RB-1 . JBONDS .....eevvveveeeeiiiiiieeeeiieeeees [T e 4,736,794 |............ 4,637,678
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE DTE Electric Co-SENIOR SECURED NOTE

12753BAA0 .......... |ABS Bank Loans and Corporate Bonds . 222,459 |... ....214,118 (07/14/2023 ..... 07/14/2051 ..... cleared 250847-DU-1 . oo ... 222,459 .214,118
Evergreen Basket of Long Fixed Rate Interest Ra Trustees of Amherst Coll-UNSECURED

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniniiiiiiiinens feneiiiiiinns 500,000 |...ccvvveennnne 479,708 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 898361-AP-5 . INOTE ......oovriiiiiiiiiniiiiiiineeein [T e 500,000 |.......cunnen 479,708
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127536AA0 .......... ABS Bank Loans and Corporate Bonds |1 ...cceeeveieiiiiiniiinniiinnns Joonreiiiiiiiniiiiniiins Joeeeeinens 3,600,000 |..ceurernnns 3,560,559 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e 57169*-AU-1 . [Mars, Inc. Senior Note Ser .....c... [ 1 cooveiriiiiiiiiiiiiines oo 3,600,000 |....eevnnnen 3,560,559
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Air Products and Chemica-SENIOR

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 2,098,811 |............ 1,912,669 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 009158-BC-9 . JUNSECURED .......eeevvevvmnenereeeiinens [ 1o e 2,098,811 [............ 1,912,669
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BANK 2019-BNK16-SERIES 2019-BN16

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins fooviinniiniiiiiiineens feniiiiiiinns 605,258 |............... 559,804 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 065405-AG-7 . |CLASS B ..evvvviieiiiiiiiiieceiiieeens [T e 605,258 |.......ccennne 559,804
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BBCMS 2018-CHRS Mor tgage-BBCMS

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foniiiiniciiiiiiieeens feneiiiiiinnd 600,766 |............... 567,403 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 05491V-AE-6 . [2018-CHRS B ......eeevvvviinniennneinnn [T el 600,766 |............... 567,403
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME PRES & FELLOWS OF HARVAR-SENIOR

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinniiniiiiiiinnees foneiiiiiinns 300,000 |..ccvvvennnnne 285,514 107/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 740816-AK-9 . JUNSECURED BOND .......ccouuveeeveevinnns [ 1o e 300,000 |....oceeunnnen 285,514
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Magnetite XXVI Ltd-MAGNE 2020-26A

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniiiniiniiiiiiineens feneiiiiinnd 600,000 |............... 600,172 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 55954Y-AY=1 . BR2 ....evviiiiiiiiiiiieeeeiiieeeeeen [T e 600,000 |............... 600, 172
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 1,000,000 |............ 1,001,568 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiciiiies o [ T4983A-AL-7 . | RR 19 Ltd-RRAM 2021-19A AR ........ [1 oo e 1,000,000 |............ 1,001,568
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Hardwood Funding LLC Senior Note

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiniinnnnins Jooviinniieiiiiiiienens foeeiiiinns 2,200,000 |............ 2,146,443 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 12825 -AU-6 . 8T i [T 2,200,000 [............ 2,146,443
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME SALEM-KEIZER OR SCH DIST-GENERAL

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 500,632 |..vvvveeiinnnes 533,400 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ T94173-FG-4 . JOBLIGATION UNLTD ...oovveveneinneeenns [ 1 e 500,632 |...uvveeennnne 533,400
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nor thwel | Healthcare Inc - Senior

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 540,562 |..vvvveeennns 528,371 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiiies o [ 662352-A%-4 . [Secured Note ........ccceovvevvcnnennnns [T o e 540,562 [....cooonnnnes 528,371
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 910,195 |.vveeeeennnns 844,136 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 04352E-AA-3 . | Ascension Heal th-SENIOR UNSECURED [ 1 .....ooovviiiiiinnnniiiiiiins [ 910,195 |.oevveeeennne 844,136
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME LOS ANGELES CA UNIF SCH -GENERAL

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviiinnnciiiiiiinnens feneiiiiiinns 893,637 |..vvveeeeinnnns 888,773 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiiies o [ 544646-A6-9 . JOBLIGATION UNLTD ....oovvvvevvnnneeenns [ 1o e 893,637 |..uvveeeennn 888,773
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Mesa Air Group, Inc. Class A Notes

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiinns fooviinnniniiiiiiinnens foneiiiiiinns 819,331 |.eveeeeinnnes 815,571 | 07/14/2023 ... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiies o [ 590488-AA-6 . |-eeerrriieeeeeiiiie e [T [ 819,331 | 815,571
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Oaktree Capital Manageme Senior

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiinniniiiis fovviinnniiiiiiiiiiiines fovieiiiiinnnns 700,000 [...ooeeennnnens 644,498 |07/14/2023 ..... 07/14/2051 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 674003-B*-8 . INotes .........ccoeerriiiiiiiinnniriiiiin [T i o 700,000 |......ooueeeees 644,498
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avolon Aerospace Leasing Secured

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 389,926 |.....ooeennnns 381,782 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 05389L-AB-9 . INote B7 ...cceevverriiiiiiiiniiiiiinens [ 1 e 389,926 [....oooovunnns 381,782
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avolon Aerospace Leasing Secured

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniinis fooviinninniiiiiiineees feneiiiiiinns 181,204 ..o 177,026 [07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 05389L-AD-5 . Note A3 .....eooviiiiiiiiiiiiiiiieenes [T e 181,204 | 177,026
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avolon Aerospace Leasing Secured

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiininiins foviiinineiiiiiieneens feneiiiiiinns 187,576 |.....ccvveeens 183,247 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 05389L-AH-6 . Note B7 ....ceevverrriiiiiiiiiiiiiieens [ 1 e 187,576 |...cooeennnnes 183,247
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Warburg Pincus LLC Senior Notes

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 1,500,000 |.....oveeenn 1,329,432 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 93401%-AA-8 . [Series A ...occeveerriiiiiiiinniiiiens [T e 1,500,000 |............ 1,329,432
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Angel Oak Financial Stra Senior

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins fooviiinnneiiiiiiennens feneiiiiiinns 300,000 |..ccvvvennnnne 284,457 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 03464A-A@-9 . INote Series B .........cccoeerreevviis [T oo e 300,000 |....ocoeunnnnes 284,457
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME I11inois Finance Authori-REVENUE

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 494,133 [ooooiiiiiiens 486,430 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 45204E-C7-1 . BONDS ....evvvviineeiiiienneeeiineeeees [T e 494,133 [ooveeeiinnns 486,430
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avolon Aerospace Funding Senior

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiininiins foviiinineiiiiiieneens feneiiiiiinns 299,465 |.......ccvveens 295,051 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 05400F-AE-1 . [Secured ........ccevvuvvereeeiiinnnnnnens [T oo e 299,465 |....oooonnnns 295,051
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avolon Aerospace Funding Senior

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 279,037 |.vveeeeennnes 274,996 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 05400F-AC-5 . [Secured .........coevuvverreeivinnenennns [T oo e 279,037 |.cevieeenne 274,996
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avolon Aerospace Funding Senior

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 229,575 |oooeiiiiiians 225,847 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 05400F-AA-9 . [Secured .........covvuvvereeeiiinnnnenens [T e 229,575 |cueeeeiinnnes 225,847
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avolon Aerospace Leasing Secured

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 203,678 |...ccvveennnne 198,464 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 05389L-AK-9 . Note B7 ...cevveeerriiiiiiiiiiciiieens [ 1 e 203,678 |.cuvveeeennns 198,464
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME RENAISSANCERE FINANCE-SENIOR

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 799,322 [oveiiiciinnns 791,917 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 759730-AA-5 . JUNSECURED ........covevvvmurnnneeninnns [ 1o e 799,322 [oeveeeeinnnns 791,917
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HUSKY FUNDED 2021-A FINANCING L.P.

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,565,340 |...cvveennn 2,565,340 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ C4437*-AA-0 . |- Husky Term A oeeveerniinnennnnnnns [ 1o e 2,565,340 |............ 2,565,340
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME WellSpan Health Obligate Senior

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 2,299,267 |..ccvvennn 1,800,368 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 98665#-AA-4 . [Secured Notes .........cccooevvvineenns [T oo e 2,299,267 |.....eeee. 1,800,368
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

12753BAA0 .......... |ABS Bank Loans and Corporate Bonds |1 .. .599,992 ... ....468,657 (07/14/2023 ..... 07/14/2051 ... cleared 126620-AD-8 . | CSMC 2021-NQU7-CSNC 2021-NQM7 M1 . ... 509,992 .468,657
Evergreen Basket of Long Fixed Rate Interest Rate Swap - Barings Middle Market CL-BMM 2017-

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 2,587,200 |............ 2,588,946 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 067600-A0-2 . [TA AR ..oooiiiiiiiiiieciiiieeeeeeens [T e 2,587,200 |............ 2,588,946
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2017-

12753BAA0 .......... |ABS Bank Loans and Corporate Bonds |1 .. 2,002,000 |............ 2,001,918 | 07/14/2023 ..... 07/14/2051 ..... cleared 067600-AS-8 . |1A BR ... ... 2,002,000 ....2,001,918
Evergreen Basket of Long Fixed Rate Interest Rate Swap Advocate Hea

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiniinninin Joonininiiiiiiiiiieeees foeeiiiinns 1,900,000 |.....vveeens 1,572,241 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 007589-AB~0 . JUNSECURED .........ceeevvuvreereneninnns [T oo e 1,900,000 |............ 1,572,241
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Voya CLO 2021-1 Ltd-VOYA 2021-1A CR

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiinniiins fooviinnniniiiiiiinnens feeeiiiiiinns 400,000 |...cvvveennnne 398,450 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 929180-AS-9 . [oeeeeeeeiiiiieiiiieieeeeee [T 400,000 |......ccuneeeee 398,450
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Canadian National Railwa-SENIOR

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 5,007,456 |............ 3,018,971 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 136375-CZ-3 . |UNSECURED .......oovvvvvvviniiinneeiins [ 1o o 5,007,456 |............ 3,018,971
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME PayPal Holdings Inc-SENIOR

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 10,788,467 |............ 6,987,240 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 70450Y-AJ-2 . JUNSECURED ........covvevvumvreeneniinnnns [T i e 10,788,467 |............ 6,987,240
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Fred Hutchinson Cancer R-UNSECURED

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 7,981,439 |............ 5,982,198 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 355611-AA-2 . |eeeeeiieeeeeeiieeee e [T e 7,981,439 |............ 5,982,198
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME American Transmission Co Senior

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 5,000,000 |............ 3,120,359 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 03028P-L@-3 . Unsecured Notes ..........ooovvvueennes [T oo [ 5,000,000 |...evveennns 3,120,359
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Carnegie Institution of -UNSECURED

12753BAA0 .......... |ABS Bank Loans and Corporate Bonds |1 .. 5,000,000 |............ 3,579,060 | 07/14/2023 ..... 07/14/2051 ..... cleared 143499-AB-7 . ....5,000,000 ... 3,579,060
Evergreen Basket of Long Fixed Rate Interest Rate Swap

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,978,391 |............ 4,089,226 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 084664-C0-2 . JUNSECURED .......cceveevvuvrnerneeninnns [ 1o e 4,978,391 ... 4,089,226
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Ohio State Energy Partne Senior

12753BAA0 .......... |ABS Bank Loans and Corporate Bonds |1 .. 5,000,000 |............ 3,896,647 | 07/14/2023 ..... 07/14/2051 ..... cleared 677554-AC-6 . [Secured .... ....5,000,000 .... 3,896,647
Evergreen Basket of Long Fixed Rate Interest Ra

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 4,965,347 |.....oeenn 3,374,985 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiciiiiies o [ 747525-BJ-1 . | QUALCOMM Inc-SENIOR UNSECURED ..... [1 .ocevviriiiiiiiiiiiiiiiiinns e 4,965,347 |.....c.e. 3,374,985
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Warburg Pincus LLC Senior Notes

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiininnnnnins Jooviiiniiniiiiiiieeens feeeiiiinns 5,000,000 |............ 3,991,536 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 93401%-AD-2 . [Series D ..ceeeeveeviinneineeiiiiieenns [T e 5,000,000 |...evveennnn 3,991,536
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Riverside Health System Senior

12753BAA0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinninnnnin Joovinnniiniiiiiiienens foeeiiiinns 4,770,902 |............ 3,390,976 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiciiies o [ 769138-AA-2 . [Unsecured Notes ...........oooevvennes [T oo [ 4,770,902 |............ 3,390,976
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Advocate Health & Hospit-UNSECURED

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniiinnnin Jooviniiiiiiiiiiiienens foeeiiiinns 4,700,000 |............ 3,102,662 (07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiciiies o [ 007589-AE~4 . |eeeeereieeeeeeiiiiee e [T e 4,700,000 |...evveeenns 3,102,662
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127538AA0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinniniiiins |ovviiinnniiiiiiiiiiiiens foeeiiinns 4,542,577 |...cvveens 3,221,875 [07/14/2023 ..... 07/14/2051 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 2936611-AB-2 . | Entergy Mississippi LLC-SECURED .. [1 ...cccovviiiiinnenniiiiinnns fonennninns 4,542,577 ). 3,221,875
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME American Transmission Co Senior
ABS Bank Loans and Corporate Bonds [ 1 ...cceeeviiniiiiiiviiiniiiinns Joonreiiiiiiiiniiiiniiins o, 4,400,000 |.....vevnnns 3,182,794 (07/14/2023 ..... 07/14/2051 ..... C1eared ..ovvvevereniiniiieinieineenies forrerie e 03028P-K@-4 . [Unsecured Notes .......eevvveevveeninee [ 1 coiiiiniiiies o 4,400,000 |............ 3,182,794
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,848,487 |............ 3,651,208 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 69351U-AS-2 . | PPL Electric Utilities C-SECURED . [1 ..ccoeerviiiiiiiinniiiiiinns o 4,848,487 |............ 3,651,208
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 9,308,316 |............ 6,560,674 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 149123-CJ-8 . |Caterpillar Inc-SENIOR UNSECURED . [1 ..ccevveviiiiiniienniiiinins o 9,308,316 |............ 6,560,674
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 4,174,595 |............ 3,201,607 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 571676-AH-8 . |Mars Inc-SENIOR UNSECURED .......... [1 .cccoiiiiiiiiiiiiniiiiiinns o 4,174,595 |............ 3,291,607
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CAMB Commercial Mortgage-CAMB 2021-
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 4,456,8% |............ 3,376,485 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 12477B-AG-9 . [CX2 C wevveeeeeeiiiiceeceiiieeeeeeee [T e 4,456,895 |............ 3,376,485
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,000,000 |............ 2,918,346 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 75970E-AE-7 . |Renasant Corp-SUBORDINATED ......... [2 ceevvriiviiiniiniiiiiiinnne o 3,000,000 |-..uvveennns 2,918,346
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BBCMS 2018-CHRS Mor tgage-BBCMS
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 2,992,106 |............ 2,786,561 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 05491V-AG-1 . J2018-CHRS C ...oevvveriiiriiieeiiicnene [T e 2,992,106 |............ 2,786,561
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Aimco CLO 15 Ltd-AINCO 2021-15A BR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviiiniiniiiiiiiinens feneiiiiiinns 900,000 |...vvvveennnne 901,462 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 00889B-AF-8 . |-oeeeurreeeeeeeiiiieeeeeiiieeeceeeeee [T e 900,000 |.....ceeunnines 901,462
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CAMB Commercial Mortgage-CAMB 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiiiininnins Jooviinniiniiiiiiienens foeeiiiinns 2,913,710 [....cneees 2,101,517 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 12477B-AJ-3 . [CX2 D wevveeieeciiiieiccciiieccceiene [ 2 i o 2,913,710 |............ 2,101,517
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Congressional Bancshares-CGLBNC 4
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,700,000 |............ 2,530,466 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 20727P-AG-9 . [01/01/32 .o [ 2 i e 2,700,000 |...uvveeenns 2,539,466
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BBCMS 2018-CHRS Mor tgage-BBCMS
ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 2,282,774 |............ 2,108,891 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 05491V-AJ-5 . J2018-CHRS D ...eevvveviiiriineeciicnene [T e 2,282,774 | 2,108,891
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME GCAT 2019-NQM2 Trust-GCAT 2020-NQM1
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 2,199,988 |............ 2,047,271 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 36167F-AD-1 . M1 oo [T e 2,199,988 |............ 2,047,211
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MFT Trust 2020-ABC-SERIES 2020-ABC
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Joovinininiiiiiiiienees foeeiiiinns 2,008,676 |............ 1,630,567 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 85317B-AE-7 . JCLASS B .vevviiieieeiiiiiieeeccieeens [T e 2,008,676 |............ 1,630,567
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds [ 1 ...cceeeviiniviiiniiiiniiinnns Joovriiiiiiiiniiiininins o, 2,000,000 |..eeurernnns 1,910,204 |07/14/2023 ..... 07/14/2051 ..... C1eared ..ovevuverenieniniiiiieinienies forrer e 06762T-AG-6 . [Babson CLO Ltd/Cayman Islands ..... [2 .eooveriviirviiiiniinniinns fooreininenns 2,000,000 |...uvevnnnes 1,910,204
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2018-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,000,000 |............ 1,967,420 {07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 64034D-AB-3 . A B .oooiiiiiiiiieiiieeeeeeiieeeee [T e 2,000,000 |...uvveennns 1,967,420
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME COMM MORTGAGE TRUST-SERIES 2015-DC1
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniciiiiiiienens foniiiiiiinns 300,723 |.uvveeeeennes 286,594 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 12620N-Ad-4 . [CLASS B ..oooonnniiiinieiiiiiienneeis [ T o 300,723 |.eeiieenne 286,594
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME GS Mortgage Securities T-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinns fooniiiniieiiiiiiinnens foneiiiiinns 807,082 |......oeeen. 753,739 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 362528-BA-4 . [2019-GC38 CLASS B ....ooovvuvvveneeees [T oo el 807,082 |......ccuunnnes 753,739
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2022-111-BABSN
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins fooniinnniniiiiiiinnens foneiiiiiinns 700,000 f....oeeeennnes 701,225 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 06762V-AJ-5 . [2022-3A BR .......eeevieiiiiiiiiiennie [T el 700,000 |.....ooeunnnnes 701,225
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME WILLIS ENGINE STRUCTURED-SERIES 17-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 248,879 |....coeennnnns 243,273 (07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 970630-AA-0 . JA CLASS A w.evvvveeeiiiiiinieciieeeens [ 1 e 248,879 |..eeveeennne 243,273
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Diameter Capital Clo 1 L-DCLO 2021-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiieinens feneiiiiinnd 600,000 |............... 600,871 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 25255D-AN-0 . 1A AR ..oooiiiiiiiieeeieeeeceeens [T [ 600,000 |............... 600,871
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Loan Funding 2016-1 -OHALF
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns fooviiiniieiiiiiiineees feneiiiiiinnd 600,000 |............... 600,119 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 67110U-BA-6 . [2016-1A BIR2 ...evvveieciiiieeeeees [ 1 [ 600,000 |............... 600, 119
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Goldentree Loan Manageme-GLM 2020-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiieinens feneiiiiinnd 600,000 |.............. 600,755 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 38136N-BC-9 . BA CRR ..o [ 1 e 600,000 |.......c.eeueen 600,755
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CIFC Funding 2021-V Ltd-CIFC 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiinniiins fooviinniiniiiiiiineens feeneiiiiiinnd 600,000 |.............. 602,551 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 12565E-AM-3 . [BA CR ..evveeeeeciiiiieieeiiiieeeeeeene [ T o 600,000 |.......c.eeueee 602,551
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2012-

. |ABS Bank Loans and Corporate Bonds .583,499 ... ....575,814 (07/14/2023 ..... 07/14/2051 ..... cleared 64033A-AB-0 . |4A B .. ....583,499 .575,814
Evergreen Basket of Long Fixed Rate Interest Rate Swap - Benefi
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviinnieciiiiiieneees feeeiiiiiinns 500,000 |...ccvvveennnne 501,153 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 08182B-BA-5 . [17ABR2 ..o [T e 500,000 |.......cuneen 501,153
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

. |ABS Bank Loans and Corporate Bonds .500,000 ... ....485,119 (07/14/2023 ..... 07/14/2051 ... cleared 64034N-AB-1 . | NSLT 2019-2A B ....500,000 .485,119
Evergreen Basket of Long Fixed Rate Interest Rate Swap Navient Student Loan
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniciiiiiiieeees feeiiiiiiinns 400,000 |...cvvveennnne 384,043 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 63941D-AD-3 . [STUDENT LOAN TRUST ....ovvvvveriiiinns [ 1o e 400,000 |......counnnnes 384,043
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Credit Partners XI1I-0AKC 2016-

. |ABS Bank Loans and Corporate Bonds .400,000 ... ....400,558 (07/14/2023 ..... 07/14/2051 ..... cleared 67110N-BF-1 . |13A B1R2 .. ...400,000 .400,558
Evergreen Basket of Long Fixed Rate Interest Ra OHA Credit
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniinniiciiiiiiienens foneiiiiiinns 400,000 |...cvvveennnne 401,253 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiies o [ B7110N-BK-0 . [13A CR2 ..ovveveeiiiiiiiieciiieeenees [T e 400,000 |......ccunneeen 401,253
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME NELNET STUDENT LOAN TRUS-SERIES
ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinnniiiiiie Jovviinnniiiiiiiiiiiiess foveeiiiiiinnns 384,155 |.oveeeeinnnns 380,108 | 07/14/2023 ... 07/14/2051 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 64031C-AB-8 . 2012-2A CLASS B .....ceevvvvviicnnnnnes [ vveiiiiiiiiiiiiiiiiiiiiiiieess foieiiiiiins 384,155 [oooeiiinnnnns 380,108
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME UBS COMMERCIAL MORTGAGE -SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinniiniiiiiiieeees foniiiiiiinns 501,781 | 488,019 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 90276C-AJ-0 . [2017-C2 CLASS B ....evvvvveeeiiinieenns [ 1 e 501,781 [ooeeeiinnes 488,019
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2020-1-BABSN 2020-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviiininciiiiiiinnens foneiiiiiinns 500,000 |...ccvvveennnne 500,730 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 06762L-AV-0 . [TA BR2 ...ooviviiiienieeiiiieneeeeinens [ 1 e 500,000 |......ccunnen 500,730
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Motorola Solutions Inc-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 1,670,720 |..ccuveenns 1,698,792 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 620076-BY-4 . JUNSECURED .........ceevvviuvrnerneiiinnns [2 covieiiiiiiiiiieccciineene o 1,670,720 |............ 1,698,792
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME General Motors Financial-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 1,625,598 |............ 1,638,863 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 37045X-EQ-5 . JUNSECURED ........covvvvvumrnninnininnns [ 2 iviiiiiiiiiiiiincciiiiieene o, 1,625,598 |............ 1,638,863
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Air Products and Chemica-SENIOR
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,518,825 |............ 1,525,092 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 009158-BH-8 . JUNSECURED ........covvevimvrnernneiinens [T o o 1,518,825 |............ 1,525,002
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Smith & Nephew PLC-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,499,470 |............ 1,505,925 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 83192P-AC-2 . |eeeerreieeeeeiiiiee e [ 2 e o 1,499,470 |............ 1,505,925
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Tampa Electric Co-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 1,495,241 |............ 1,510,631 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 875127-BM-3 . oo [T e 1,495,241 [............ 1,510,631
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Kinder Morgan Inc-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 1,394,208 |............ 1,412,323 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 494553-AD-2 .. |eeeiiiiiee e [ 2 e o 1,394,208 |............ 1,412,323
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Diageo Capital PLC-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 1,305,031 |............ 1,314,972 [07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 25243Y-BG-3 . |eeeiiieieeeeeiiee e [T e 1,305,031 |.....eeeeenn 1,314,972
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

. |ABS Bank Loans and Corporate Bonds 1,287,500 |... .... 1,295,370 (07/14/2023 ..... 07/14/2051 ..... cleared 68233J-C0-5 . | Oncor Electric Delivery -SECURED . .... 1,287,500 ,295,370
Evergreen Basket of Long Fixed Rate Interest Rate Swap
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,221,504 |............ 1,229,522 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 62878U-2F-8 . | NBN Co Ltd-SENIOR UNSECURED ........ [1 .occrriiiiiiiiiiiiiiiiiiinns o 1,221,504 |............ 1,229,522
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Penske Truck Leasing Co -SENIOR

. |ABS Bank Loans and Corporate Bonds 1,206,801 |............ 1,216,466 [07/14/2023 ..... 07/14/2051 ... cleared 709599-BT-0 . |UNSECURED ... .... 1,206,801 ,216,466
Evergreen Basket of Long Fixed Rate Interest Ra PayPal Holdings Inc
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 1,225,206 |............ 1,226,556 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 70450Y-AE-3 . JUNSECURED ........cevvevvuvrnenneniinnns [T oo e 1,225,206 |............ 1,226,556
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 1,198,397 |............ 1,203,794 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 50222C-AA-8 . |Lseg US Fin Corp-SENIOR UNSECURED [ 1 ...eovvevriiiiiiiiiiiiiiiines e 1,198,397 |.oevveennn 1,203,794
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,219,600 |............ 1,226,997 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 872540-AV-1 . | TUX Cos Inc/The-SENIOR UNSECURED . [1 ..eevvereiiiiiiiinniiiiiiies o 1,219,600 |...ooveennn 1,226,997
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,014,975 [....ooooennns 976,616 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 872540-AT-6 . | TUX Cos Inc/The-SENIOR UNSECURED . [1 ..eevverviiiiiiienniiiiiines foreeeninns 1,014,975 |..eeeeenne 976,616
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CRONN CASTLE INTERNATION-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniniiiiiineeens feeiiiiiiinns 999,873 |..vveveeinnnns 989,988 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 22822V-AH-4 . JUNSECURED ........oovvvvinnienneniiininns [ 2 iiiiiiiiiiiiiieececiieeeen e, 999,873 [c.veeviinnnns 989,988
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BlackRock Funding Inc-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins fooviinniiniiiiiiineens feniiiiiiinns 954,951 [.oooiiiinens 965,389 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 09290D-AA-9 . JUNSECURED .......eovvevvvumnrenneeninnnns [ 1o e 954,951 [ooooeiinnnns 965,389
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns L 948,396 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 001084-AR-3 . | AGCO Corp-SENIOR UNSECURED ......... [2 weeevviriiiniiiiiiiiiiiiinnns foeeiiiiiiins 942,724 |coeeeeinnnns 948,396
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avis Budget Rental Car F-AESOP
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 904,801 |....oveeenne 903,240 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 05377R-HE-7 . J2023-5A C ..ooovnivrieienciiiiiineeeiin [ 2 i e 904,801 |.evveeennns 903,240
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Texas Instruments Inc-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniniiiiiineeens feeiiiiiiinns 895,440 |.......connee 901,835 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 882508-CG-7 . JUNSECURED .......eoovvvvvunmneneneiinnnns [ 1o e 895,440 |............... 901,835
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 880,984 |.......ceeee. 883,354 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 472160-AB-9 . | JOE Peet's NV-SENIOR UNSECURED .... [2 ...oovvviiiiviiiinniiiiiinnnns foeeiiiiiiins 880,984 |...evveeennnne 883,354
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Toro Company (The) Senior Note
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenniiiiiiiineees foneiiiiiinns 500,000 |...ccvvveennnne 479,973 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 891092-B*-8 . [Series A ....ccceeeereiiiiniiinieiniiiins [ 2 i e 500,000 |.......cunueee 479,973
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Wilmington Investments, Senior
ABS Bank Loans and Corporate Bonds |1 ....cevuvveveiviiiiiiiiniiinns foonveniiiiiiiciinienins foreeeiieennns 500,000 [.ovevuvennnnen 493,254 (07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e 97164#-AP-9 . [UnSECUre ..evuvvvvneiiieiiieiiiieiiines [ 2 i e 500,000 [.eevureennnnnn 493,254
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME American Assets Trust LP Senior
ABS Bank Loans and Corporate Bonds |1 ....ceeuvvivniiiiiniiiiniiiinns foonveniiiiniiiiinieins fooeeeiiiinnns 500,000 [.ovevuvennnnen 480,092 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e 024018-AE-9 . [UNSECUre .evvuvevrneiiiieiiieiineeiines [ 2 i foreeeieeis 500,000 [.eevureennnnnn 480,092
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 489,760 |....cvveeennne 492,992 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 863667-A0-4 . | Stryker Corp-SENIOR UNSECURED ..... [2 ..eeovviiiiiiiiiiiiiiiiiinnns feeeiiiiins 489,760 |...evvreeennnne 492,992
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 ....cceuvveveniiiiniiniiiinnns foonveniniiiiiiiinicnins foeeveiiiennns 480,000 [..eceunvennnnes 474,965 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..ovvvuvereiiiniiiiiiiiinienies o e 655663-E#-5 . [ Nordson Corp. Senior Note Ser ..... [2 weovviriiiiiiiiiiiiiiiiiiinins foreeiiienins 480,000 [..cvureernnennn 474,965
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 ....ceeuvvevniviriniiiiiiiiinns foonveniiiiiiiininienins foreveiiiennns 400,000 [.ovevuvennnnes 395,030 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..vevevirnnieniiiiiiieineenies o e 099514-B*-1 . [Boral Ltd. Gtd Senior Note ......co. [2 wevuvriviiiiiiiiiiiiiiiiiiiies forreeiieiis 400,000 [.ecvureennnnn 395,030
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME STAG Industrial Operatin Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviineniciiiiiiinnees feniiiiiiinns 400,000 |...cvvveennnne 392,763 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiciiies o [ 85253#-AH-4 . Note .....oooiiiiiiiiiiiiiiiiiiiens [ 2 i e 400,000 |......ccunnuees 392,763
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds [ 1 ...cieeeiiiveniiiniiiniiinns Joonrirnniininiiiinniins Jovnrennnnennnns 400,000 [..eeeuiiinnnnes 397,553 [07/14/2023 ..... 07/14/2051 ..... Cleared ..ovvveiinniiiniiiiniiiiniiiins forriiniiiniiniiines fori G4691#-Ad-4 . [ IMI PLC Senior Unsecure .......cceeee [2 teviiivniininiiiiiiiniiiinns fooeniniininnes 400,000 f..eeuviinnnnnnn 397,553
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Octane Receivables Trust-OCTL 2024-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 399,963 ......ccuveeens 399,528 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ B7571F-AD-6 . |TA C .ooevveeeeeeiiiieiiecciieeeeeeeen [T e 399,963 [....cooviunnnns 399,528
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniinis fooviinninniiiiiiineees feneiiiiiinns 397,438 |..vveeeeennnes 400,977 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 571676-AT-2 . |Mars Inc-SENIOR UNSECURED .......... [1 «ccooiiiiiiiiiiiiiiiiiiiins e 397,438 |..eoeeennnes 400,977
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avis Budget Rental Car F-AESOP
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiininiins foviiinineiiiiiieneens feneiiiiiinns 299,723 .ooeiiiiinens 301,520 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 05377R-Jd-4 . J2024-2A C ..o [ 2 i e 299,728 [ouveeeiinnnns 301,520
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Alimentation Couche-Tard-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniiininniiiiiiiinens feneiiiiiinns 295,368 |..vveveeeannnes 297,361 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 01626P-AH-9 . JUNSECURED ........covviviumrienineiininns [ 2 eiieiiiiiiiiiiiccciiieeeee o, 295,368 |.......ccuuees 297,361
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 290,834 |..oeeeeennnnes 289,450 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 650119-AQ-3 . | New York University-UNSECURED ..... [1 ..ccooorriiiiiiiinniiiiiinns e 290,834 [....oooonnnns 289,450
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 289,225 |..oooiiinnenns 293,538 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 78200J-AA-0 . | Rush Obligated Group-UNSECURED ... [1 ..ccoooriiiiiiiiinniiiiinnns feeeiiiiiiins 289,225 |..oeoeeinnnes 293,538
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiininiins foviiinineiiiiiieneens feneiiiiiinns 277,568 |...cvveennnne 284,252 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 189770-2C-3 . [ CNO Global Funding-SECURED ......... |1 .oooiiiiiiiiiiiiiiiiniiiiins o 277,568 |.cvvveeeennee 284,252
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Cardinals Ballpark LLC Senior
ABS Bank Loans and Corporate Bonds |1 ....cevuvviveniiiiniininiiiinns foonveniniiiiiiiinieiins feeeeeiiiinnns 180,469 |.....evvvnnnee 180,727 (07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvuevireniiniiieiiieinieiies forrei e 14155#-AB-6 . [SeCUred ......vvevuvveriieiriiiiriiieiinee |2 i [ereee e 180,469 |...cevvennnnen 180,727
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 228,191 |oveeeeennns 230,056 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 20268J-AK-9 . | CommonSpirit Health-SECURED ........ [1 .ccovviiiiiiiiiiiiiiiiiiins e 228,191 | 230,056
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME WEINGARTEN REALTY INVEST-NOTE PUT
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 200,378 |..ccvveeennnne 205,379 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 94874R-AU-0 . |DATE 6/25/2017 REID ...ooouvvneeeeenns [ 1o e 200,378 |.cueveeeenne 205,379
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Octane Receivables Trust-OCTL 2024-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 199,989 |...cvveeennnne 200,344 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ B7571F-AC-8 . |TA B .oooeiiiieiieciiiiiiecccieeeeen [T e 199,989 |..evveerennne 200,344
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE USAA Capital Corp-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniciiiiiiienens foniiiiiiinns 199,763 |...cevveeennnne 182,741 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 903270-D5-5 . [oeeeeeeeiiiiieiieieieeeeeieeeeeneeeeeee [T [ 199,763 |....ccvveennn 182,741
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins foovininnnnniiiiiiineens feneiiiiiinns 102,279 | 102,876 [07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 222070-AG-9 . | Coty Inc/HFC Prestige Pr-SECURED . [2 .....ocovvcevveeieniiinnnnnnns foeeeiiniiiins 102,279 oo 102,876
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Baylor Scott & White Hol-UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniiiinins fooviiiniinciiiiiinnnes foeeiiiiinnns 87,695 |...ccvvenennne 88,789 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 072863-AH-6 . |-oeeeevreeeeeeeiiiieeeeeiieee e [T e 87,695 |....cocunnnenns 88,789
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Wells Fargo Bank Northwe Senior

. |ABS Bank Loans and Corporate Bonds 07/14/2023 ..... 07/14/2051 ..... cleared 94978#-GQ-4 . [Secured Note Series A-1F ..
Evergreen Basket of Long Fixed Rate Interest Ra Air Products and Chemica-S|
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 1,8%8,5% |............ 1,912,323 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 009158-BJ-4 . JUNSECURED ........covvevvmvenernnniinnns [T o o 1,898,595 |............ 1,912,323
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Wells Fargo Bank Northwe Senior
ABS Bank Loans and Corporate Bonds |1 ....cceuvvevniiiiiiiiiniininns foorveniniiiiiiiiiiiiiies foreviiiiiiinnns 28,151 | 28,649 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e 94978#-GN-1 . [Secured Note Tr A 2007-1B ...vevuee [ 1 ceeiiiiiiicies o 28,151 | 28,649
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 ........ccccoeiiiiiiiniiinins fooviinininciiiiiiennes foiiiiiiiinns 23,515 [ooviiiieiins 24,634 107/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 90932L-AH-0 . |United Airlines Inc=SECURED ........ [2 eeerririiiiiiniiniiiiinenns o 23,515 | 24,634
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Royal Caribbean Cruises -SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiiiniiinins fooviiiieiniiiiiiiennes foneiiiiiinns 22,758 | 23,056 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 780153-BK~7 . JUNSECURED .......eeevvvviurinnnnnniinnns [2 i o 22,758 | 23,056
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nestle Capital Corp-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 4,990,085 |............ 5,029,006 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 64105M-AB~7 . JUNSECURED ........cevvevvuvreernnniinnns [T oo e 4,990,085 |............ 5,029,006
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Reventazon Finance Trust Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 5,478,150 |............ 5,855,725 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 761380-A%-8 . [Secured ..........ccccuveereeiiiininneens [ i e 5,478,150 |............ 5,855,725
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Four Corners Property Tr Senior
ABS Bank Loans and Corporate Bonds [ 1 ...cceeevviniiiiinviiiniiinnns Joovreniiiiinciiiniiins Joieeeines 5,000,000 |..ceurernnns 4,308,323 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..ovvvuvereiiiniiiiiiiiinienies o e 35086@-AK-7 . [Unsecured Notes .......ccvveevveeninee [ 2 coiiiiiiiiiiiins o 5,000,000 |...uvevnnnes 4,308,323
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BSIP LDAC Issuer, LLC Senior
ABS Bank Loans and Corporate Bonds |1 ...ccceevviniviiiniiiiniiinnns Joovreiiiiiiiiniiiinieins Joeeeeiens 4,582,375 |ouevennnnnn 4,415,065 [07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvuvernniiniiieinienneenns forrei e 05595#-AA-4 . [Secured Notes .......coeevuveeviveenineen [ 2 ciiiiiiiiiiins oo 4,582,375 |ocveennnennn 4,415,065
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Goodman North American P Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiniinnnnins Jooviinniieiiiiiiienens foeeiiiinns 3,400,000 |............ 2,921,365 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 38242#-AD-6 . Note Series D .......cccovvvvriiiinnnns [ 2 ciiiiiiiiii e 3,400,000 [............ 2,921,365
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Warburg Pincus LLC Senior Notes
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,400,000 |............ 2,887,143 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 93401%-AC-4 . [Series C ..ccvevvervvvneneneniiiinnenns [ 1o e 3,400,000 |............ 2,887,143
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Sammons Financial Group -SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 3,057,001 |............ 3,275,685 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiiies o [ 79588T-AF-7 . JUNSECURED ........ceovvvvuvriernniiinnns [2 cviiiiiiiiiiiieeccciiieeee o 3,067,001 [............ 3,275,685
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Church & Dwight Co Inc-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 2,978,355 |.....oeeeenn 3,005,896 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 17136M-AA-0 . |UNSECURED ........ovveviiiiiiiiniiiiiiins [ 2 i o 2,978,385 |.....eeeee 3,005,896
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CBRE U.S. Core Partners, Senior
ABS Bank Loans and Corporate Bonds |1 ...cceeeveiniiiiiiiiiiiiiiinns Joovriiiiiiiiniiiininins Joieeeinens 2,800,000 |..ceuvernnns 2,435,179 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..ovvveeverniiirinieiiiinneenins forrer e 12610#-AG-8 . |Unsecured Notes ........ovveeuvveenniens |2 ceiviiiiiiiiiniiiciieceinees e 2,800,000 |...uvevnnnen 2,435,179
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiniinnnnin Jooviineiiiniiiiiienens feeeiiiinns 2,500,000 |............ 2,173,602 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiies o [ 023586-E*-7 . | AMERCO Senior Note Series C ........ [2 cooeevriiiiiiiinnniiiiinnnns o 2,500,000 [............ 2,173,602
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Gas Company, LLC (The) Senior
ABS Bank Loans and Corporate Bonds [ 1 ...oieveiiiieiiiinniiinniinns Joonreiinniiinniiinniiins Joveniiinnns 2,400,000 [..eeuiernnns 2,499,618 [07/14/2023 ..... 07/14/2051 ..... Cleared ..ovvveiininiiiiniiiiniiiiniiiins forriiiniiiiniiiniiinns fori 36714#-AB-3 . [Secured Notes .......oeeevveeuivieninne [2 iiiiiiiiiiiniiiniiniiins fooneiiienns 2,400,000 f.......ce... 2,499,618
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Warburg Pincus LLC Senior Notes
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,300,000 |............ 1,953,067 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 93401%-AB-6 . [Series B ......cceeveiiiiniininiiiiis [T e 2,300,000 [............ 1,953,067
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,227,500 |............ 2,254,230 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 49835l-AA-5 . | KKR PM L.P.- CorpBond .......cccceves [2 ovvviniiiiiiiiiiiiiiiieenn e 2,227,500 |.......eeee. 2,254,230
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Occidental Petroleum Cor-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 2,171,872 | 2,197,121 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 674599-DE-2 . JUNSECURED ........covvivimvieenneiiinnns [ 2 iviiieiiiiiieieccciineenes o 2,171,872 |........... 2,197,121
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ENTERPRISE PRODUCTS OPER-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 2,153,710 |............ 2,105,511 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 203791-AP-4 . JUNSECURED NOTE ........coovvummeveennens [T oo e 2,183,710 |............ 2,105,511
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Schlumberger HId Fixed Corp
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,803,572 |............ 1,792,931 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 806851-AP-6 . 20330515 ......ooiuviiiiieiiiiiieeeeen [T e 1,803,572 |.uvvennnn 1,792,931
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,794,427 |............ 1,754,208 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 907818-CS-5 . | UNION PACIFIC CORP-DEBENTURE ....... [1 .occrreriiiiiiiiiiiiiiinns e 1,794,427 |............ 1,754,208
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 1,797,158 |.ooennenns 1,851,854 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 902494-BM-4 . | Tyson Foods Inc-SENIOR UNSECURED . [2 .......cooevvvvineviiinnnnnnns fonenniinns 1,797,158 |oeeeeeennn 1,851,854
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Red Dorsal Finance Limit Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,678,809 |............ 1,660,397 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ G74448-AA-8 . [Secured ..........ccccveeiiiiiiiiiiinnnns [2 i [ 1,678,809 |............ 1,660,397
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Brookfield White Pine Hy Senior
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,700,000 |............ 1,553,008 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 11283%-AA-3 . [Secured ........cooovvcuvieenniiiiiiinnns [ 2 v o 1,700,000 |............ 1,553,008
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Alimentation Couche-Tard-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,693,384 |............ 1,712,604 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 01626P-AU-0 . JUNSECURED ........coovvviuvrieinniiinnns [2 i o 1,693,384 |............ 1,712,604
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Cisco Systems Inc-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 1,665,528 |............ 1,680,561 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ AT278R-BT-8 . [oeeeeieeeeeeeieeeeeeieeece [ T e 1,665,528 |............ 1,680,561
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 1,628,590 |............ 1,667,747 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 20717P-BA-4 . | ESS 5 1/2 04/01/34 ...vevvvviiiiiii [ 2 i e 1,628,590 |..ovveennnn 1,667,747
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Joovinininiiiiiiiienees foeeiiiinns 1,546,541 |............ 1,497,713 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 30251B-AD-0 . | FMR LLC-SENIOR UNSECURED BOND ..... [1 .ccevviiiiiiiiiiiiiiiiiiiies foeeeeis 1,546,541 |............ 1,497,713
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Standard Industries Inc/-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviineineiiiiiiennens foniiiiiiinns 947,000 |...cvveennnne 939,993 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 853496-AD-9 . JUNSECURED ........coovivvmvrennneniinnnns [ i el 947,000 |.uevvieennne 939,993
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME JRD Holdings LLC Senior Note Series
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiinns fooviiieinniiiiiiiineens feneiiiiiinns 700,000 f.......c.neene 610,887 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 481218-AN-1 . J2021B ..o [ 2 i el 700,000 |........eeeeee 610,887
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniciiiiiiienens foniiiiiiinns 598,173 |.vveeeeennns 614,554 |107/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 76209P-AD-5 . | RGA Global Funding-SECURED ......... [1 .cccoiiiiiiiiiiiiiiiiiins e, 598,173 |eeveeenenne 614,554
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Plenary Roads State Street-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,893,354 |......eenn 3,549,427 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 72908*-AA-0 . |SECURED NOTE .......ccvvvvveeiiininnnns [2 i o 3,893,354 |............ 3,549,427
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Kaiser Foundation Hospit-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 2,764,650 |............ 2,617,937 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 483050-AB-9 . JUNSECURED NOTE ........coovvuvmeneennnns [T oo e 2,764,650 |............ 2,617,937
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME NIAGARA MOHAWK POWER-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 2,700,000 |............ 2,213,058 (07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 65364U-AE-6 . JUNSECURED NOTE .........coccumvierninns [2 ciiiiiiiiiiiiinciiiineenn o 2,700,000 |...uvveeenns 2,213,058
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME SMB Private Education Lo-SMB 2018-C
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 2,576,513 |............ 2,522,985 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ T84490-AD-9 . B .eeeiiiiiiiiiiiieeeeiieeeeeeeieeees [T 2,576,513 |....ceee 2,522,985
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BOSTON GAS COMPANY-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,253,885 |........c... 1,920,800 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 100743-Ad-2 . NOTE ...oovvveiiiiiiiiiinceiiiieeeeeen [ 2 e o, 2,253,885 |............ 1,920,800
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 546,355 |......ccveenns 443,324 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 907818-DU-9 . | UNION PACIFIC CORP-SR UNSECURED ... [1 .evvviiiiiiiiiiiiniiiiiiens [ 546,355 |....oooennnns 443,324
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins fooviinniiniiiiiiineens feniiiiiiinns 985,929 [..oooiinnnnns 821,820 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 023135-A0-9 . | AMAZON.COM INC-SR UNSECURED ........ [1 cecvrririiiiiiiiiiiiiiiiinns feeeiiiiins 985,929 [.....ocounnns 821,820
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME INGERSOLL-RAND GL HLD CO-SENIOR

. |ABS Bank Loans and Corporate Bonds .931,947 |... ....824,523 (07/14/2023 ..... 07/14/2051 ..... cleared 45687A-AG-7 . |UNSECURED NOTE ... ....031,047 .824,523
Evergreen Basket of Long Fixed Rate Interest Rate Swap -
ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 325,000,000 |.......c... 3,022,385 |........ (134,702,627)| 07/14/2023 ..... 07/14/2051 ... cleared .....coovevieiiiiiiiinceiieens o, 102,385 |........ (137,624,771)| 91282C-MP-3 . [T 4 1/8 02/28/27 ....cocvvveveeeeecc | T s i 2,920,000 [............ 2,922,144
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2021-

. |ABS Bank Loans and Corporate Bonds 2,900,000 |............ 2,901,598 | 07/14/2023 ..... 07/14/2051 ... cleared 06760W-AE-6 . |IA A2 ... ... 2,900,000 .... 2,901,598
Evergreen Basket of Long Fixed Rate Interest Rate Swap Amer ican Homes
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 3,843,417 ............ 3,871,862 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 02666T-AA-5 . JUNSECURED ........cooveviuvrieineiiinnns [ 2 ceviiieiiiiiiiieeccciineenes o 3,843,417 ..o 3,871,862

CLIFFWATER ENHANCED LENDING FUND-

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Senior Secured Term Facility(Term
ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiinniinii Jooviiiieiieiiieeees feeeeiiis 15,000,000 |........... 15,000,000 | 07/14/2023 ..... 07/14/2051 ..... cleared ....occeeviiiiiiiiiccies e [ 18685P-A*-9 . [L0AN) ...eeeriiiiiiiiiiiiieiiiieeeeeeee | T o 15,000,000 15,000,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2021-
ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Joviiiiieee e feeeeiiie 2,500,000 |............ 2,500,728 (07/14/2023 ..... 07/14/2051 ..... cleared ....oceeviiiiiiiiiecies e [ 06760H-AG-1 . JIA B oo [T e 2,500,000 |[............ 2,500,728
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Credit Funding 5 Ltd-0AKC 2020-
ABS Bank Loans and Corporate Bonds |1 .......cccceeeiiiiiiinieeiiis |ooviiiinieeiiiiiiiieess foeeeeiiiis 2,300,000 |............ 2,304,315 | 07/14/2023 ..... 07/14/2051 ..... cleared .....cccoveieiiiiiiiiieniiiiins [ | 67113G-Al-7 . JBABIR .eoeeeiiiieeeeeiiiieeeeeceees [ 1 o 2,300,000 |............ 2,304,315
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Credit Funding 4 Ltd-0AKC 2019-
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,900,000 |.....vveeens 1,901,541 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 67098D-BE-2 . JAA BIR2 ....cceeviiiiiiiis T [ 1,900,000 |............ 1,901,541
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,600,000 |............ 1,602,952 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ T7342-AC-4 . | Rockford Tower CLO 2018-2 Ltd ..... T [ 1,600,000 |............ 1,602,952
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Neuberger Berman Loan Ad-NEUB 2017-
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 3,400,000 |............ 3,407,324 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 64130H-A-1 . J24A BR2 ...oeevveiiiiiiiiceiiiiieee T [ 3,400,000 [............ 3,407,324
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CenterPoint Energy Resou-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 2,208,146 |............ 2,226,635 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 15189Y-AG-1 . |UNSECURED ........ovvvvvvviniiennneiins [ 1o o 2,208,146 |............ 2,226,635
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Dryden 64 CLO Ltd-DRSLF 2018-64A B

. |ABS Bank Loans and Corporate Bonds 1,100,000 |... .... 1,101,899 (07/14/2023 ..... 07/14/2051 ..... cleared 26251L-AE-4 . [ooeeeie 1. ....1,100,000 ....1,101,899
Evergreen Basket of Long Fixed Rate Interest Ra
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,800,000 |............ 1,801,229 [07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 17181U-AE-8 . | CIFC Funding Ltd-CIFC 2024-2A B ... [1 ..ccvviiiiiniiiiiiiniiiiiin o 1,800,000 |............ 1,801,229
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avis Budget Rental Car F-AESOP
ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 1,399,867 |............ 1,403,318 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 05377R-JH-8 . [2024-2A B .......ccvviiiiiiiiiiiie T [ 1,399,867 |...evvennnn 1,403,318
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Avis Budget Rental Car F-AESOP
ABS Bank Loans and Corporate Bonds |1 .......cccccveiiiiiiiiinnnnie Jooviiniiniiiiiiiienens feeeiiiinns 1,599,849 |............ 1,604,501 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 05377R-JG-0 . J2024-2A A ..oooeriiiiiiieiiiiieeeeeen [T e 1,509,849 [............ 1,604,501
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Element Fleet Management-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiiiininnins Jooviinniiniiiiiiienens foeeiiiinns 2,966,000 |............ 2,986,681 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 286181-Al-4 . JUNSECURED ........cooevvviuurnereeiiiinns [2 vieiiiiiiiiiincciiineeee o 2,966,000 |[............ 2,986,681
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CIFC Funding 2018-1V Ltd-CIFC 2018-
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,800,000 |............ 2,803,475 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ A7181T-AL-5 . [AA BR v T [ 2,800,000 |...uvveennnn 2,803,475
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BlueMountain CLO 2015-3 -BLUEM
ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 1,100,000 |............ 1,101,899 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 09628J-AN-1 . [2015-3A AR ......oveviiiiiiiiiieeene T [ 1,100,000 |............ 1,101,899
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 ...cceeeveiniiiiiniiiiiiiiinns Joovreiiiiiiiiiciiineiins Joieeeinens 1,699,975 |t 1,310,068 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e 24381J-AD-9 . |Deephaven Residential Mortgag ..... T s [ 1,699,975 |............ 1,310,068
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Joovinininiiiiiiiienees foeeiiiinns 1,604,126 |............ 1,460,069 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 06035R-AW-6 . | BANK 2018-BNK14-BANK 2018-BN14 C . [1 ..evvveriiiiiiiiiiiiiiiiies o 1,604,126 |............ 1,460,069
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Neuberger Berman Loan Ad-NEUB 2021-
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,100,000 |............ 1,100,103 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 64133V-AL-1 . J4A BR ..o T [ 1,100,000 |............ 1,100, 103
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Verus Securitization Tru-VERUS
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniinis fooviinninniiiiiiineees feneiiiiiinns 528,770 |..cccvvennnnnne 528,480 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 92530U-AB-6 . [2024-2 A2 .......cciiiiiiiiiiiiiee, | U F 528,770 |.eouvveeeeenne 528,480
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 2,036,000 |............ 2,076,601 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 816851-BS-7 . | SRE 6 7/8 10/01/54 ...oovvvinniinnns [ 2 i e 2,036,000 [............ 2,076,601
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nor thstar Education Fina-NEF 2007-1
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniinis fooviinninniiiiiiineees feneiiiiiinns 525,000 |..vveeeeeinnnes 523,768 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 66704J-BI-7 . M4 ..o | U F 525,000 |.cuvveeinenns 523,768
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Navient Student Loan Tru-NAVSL
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 1,800,000 |............ 1,765,601 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ B394IN-AD-1 . J2018-4A B ..ovveeeeiiiiiiieccieeens [ 1 e 1,800,000 |............ 1,765,601
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME GS Mortgage Securities T-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviiniiniiiiiiiienens foeeiiiiiinns 706,368 |......eeenn.. 659,274 107/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 362525-BB-2 . [2019-GC38 CLASS C ....oevvvvveernnnnes | U F 706,368 |............. 659,274
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Customers Bancorp Inc-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 1,700,000 |............ 1,606,500 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 232046-AG-5 . JUNSECURED ........cceeeviiuuriernniiinnns [2 cviiieiiiiiiieieecciiiieene o, 1,700,000 |............ 1,606,500
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Canyon Capital CLO 2017--CANYC
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinis fooniinniiniiiiiiineens feneiiiiiinns 800,000 .........cecee. 801,252 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 13876G-AL-2 . [2017-1A BR ..eevveeeeeiiiiiieeeeei [ T o 800,000 |.......cuvuees 801,252
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Generate CLO 15 Ltd-GNRT 2024-15A B
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,700,000 |............ 1,701,207 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ STHATX-AC-T .+ | T [ 1,700,000 |............ 1,701,297
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviinniiniiiiiiinnens foniiiiiiinns 700,000 f[....oeeernnnns 700,647 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiciiiies o [ 48252R-A0-7 . | KKR Clo 24 Ltd-KKR 24 BR ........... | U F 700,000 |.....ooeunnnns 700,647
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2020-
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiniinnnnins Jooviinniieiiiiiiienens foeeiiiinns 1,452,950 |............ 1,529,525 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 64035B-AB-6 . [BA B ...cviiiiiiiiiiiiieeeieeeeee [T e 1,452,950 |............ 1,529,525
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME DBGS 2019-1735 Mor tgage -SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 703,256 |..oeeeeeennnnns 568,775 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 23307E-AJ-0 . [2019-1735 CLASS D ....evvveeeennnes | U F 703,256 |..evveeeennnee 568,775
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviinnniiiiiiiieenens foniiiiiinnns 700,000 f[....oeeernnnns 701,120 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiiies o [ 04019L-AY-0 . | ARES LI CLO Ltd-ARES 2019-51A BR2 [ 1 ....ooovvriiiiiiiiiiiiiiiiens foneiiinll 700,000 |.....coeunnnnn 701,120
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME JEN HoldCo 24 LLC Senior Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,000,000 |............ 1,003,420 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 47587*-AA-0 . Notes ........cccciiiiiiiiiiiiiiiiiiiins 2 e [ 1,000,000 |............ 1,003,420
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BANK 2017-BNK4-SERIES 2019-BN17
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviiinnnciiiiiiinnens feneiiiiiinns 605,520 |....ooeernnnns 569,524 (07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiiies o [ 065403-BG-1 . |CLASS B ..evvvvieeieciiiiiiiiccciiieees [T e 605,520 |....eveeeennne 569,524
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Neuberger Berman Loan Ad-NEUB 2017-
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiniinnnnin Jooviineiiiniiiiiienens feeeiiiinns 1,125,000 |.....oveeens 1,126,790 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiies o [ B4130H-AY=7 . J24A CR2 ...ovveeeeciiiiieiniiiiieeeeees [T e 1,125,000 |.uevveennnn 1,126,790
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Credit Partners XVI-0AKC 2021-
ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiinniniiiins fovviiinnniniiiiiiiiiiens foieiiinns 1,100,000 |............ 1,102,184 1 07/14/2023 ... 07/14/2051 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 67115L-AL-8 . 1BABIR ...oooovvvvveeeeeiiiiieeneeeiees [T i o, 1,100,000 |............ 1,102,184




STATEMENT AS OF JUNE 30, 2026 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

Evergreen Basket of Long Fixed Rate

Interest Rate Swap - SOFR CME

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 Interest Rate Swap - SOFR CME RRAM 2024-36RA A2R-RRAM 2024-36RA
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,100,000 |............ 1,100,832 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ TA9BOA-AC-T . AR i [T 1,100,000 |............ 1,100,832
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviiininciiiiiiinnens foneiiiiiinns 500,000 |...ccvvveennnne 500,551 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 33835N-AE-1 . | ASSURANT CLO LTD-MORGN 2018-3A CR [ 1 ..eevvvereiiiiiiiiiiiiiiiiens [ 500,000 |.......cuneen 500,551
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Anchorage Capital Clo 20-ANCHC
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 1,100,000 |............ 1,101,596 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 03330Y-AN-0 . J2021-20A BR .......ovvvveeiiiinienenenes [T e 1,100,000 |............ 1,101,5%
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Madison Park Funding Ltd-MDPK 2024-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinniniiiiiiinneens feneiiiiinnns 910,000 |...cvvveennnne 910,000 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 55817B-AB-8 . [58A B .....eeviiiiiiiiiiiieiiiieeneeen [T e 910,000 |....ocennnnnns 910,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Credit Funding 4 Ltd-0AKC 2019-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooniiiniiciiiiiiinnens feeiiiiiiinns 900,000 |...evvvennnnne 900,791 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 67008D-BJ-1 . J4A CR2 ..ovevveeiieeiiiieeeeccneeeens [ 1o [ 900,000 |.....ceeunnnes 900,791
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Madison Park Funding XXX-MDPK 2018-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniiins fooviinnneiiiiiiiiinens feneiiiiiinns 900,000 |...evvvennnnne 900,455 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 55821T-AQ-0 . [80A BR ..eoveeiiiieenieiiiiieeeeeeieens [ 1 e 900,000 |.....coeunnnnes 900,455
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Halsey Point CLO Ltd-SERIES 2021-4A
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinis fooniinninciiiiiiieeens feneiiiiiinns 400,000 |...cvvveennnne 400,221 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 40637L-AC-4 . JCLASS B e [T [ 400,000 |......ccunnueen 400,221
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,651,832 ... 4,014,004 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 747525-AV-5 . | QUALCOMM INC-SENIOR UNSECURED ..... [1 .ocvrviriiiiiiiiiiiiiiiiines o 5,651,832 |....cueees 4,014,004
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Landmark Equity Partners XVI-D, LLC
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foovinnnnniiiiiiiieeeens foneiiinns 15,489,727 |........... 15,489,727 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ B15138-AA-9 . [oeeeeerieiieeiieeee e | T o 15,489,727 |...evenee 15,489,727
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME NextEra Energy Capital H-NEE 6.7
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,858,321 ..o 2,931,585 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 6533%K-Cli-8 . 09/01/54 ....ovvvveiiiiiiiiiiiiiiiieens [ 2 i e 2,858,321 | 2,931,585
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviinviiiiniininns foorveiiniiiiiiiiinninns foreviinnns 16,007,114 |........... 14,273,506 (07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e 48255K-AA-4 . | KKR Core Holding Company LLC ....... [2 «eeevvirriiiiiiiiiiiiiiiiiiiins Joeeenins 16,007,114 |........... 14,273,506
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ASSURANT CLO | LTD-MORGN 2017-1A BR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 1,300,000 |...cevveeenn 1,300,761 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ BBIBU-AE-T . [oeerreeeieieerieeereeereeesreeeeeeen [ T o 1,300,000 |....ecunnens 1,300,761

6'G0IS

12753@AB8 .... .800,000 ... ....801,162 (07/14/2023 ..... 07/14/2051 ... cleared

Interest Rate Swap

. |ABS Bank Loans and Corporate Bonds |1 .. 25255L-AU-6 . [2A AR

Evergreen Basket of Long Fixed Rate

....800,000 .801,162

12753@AB8 .......... ABS Bank Loans and Corporate Bonds |1 ....cevuvveveiiiiiniiiiniiiinns foonveniniiiiniciiniciins foreveiiieinnns 403,792 |oeiiiniiianns 352,245 (07/14/2023 ..... 07/14/2051 ..... C1eared ..ovvvuvereiiiniiiiiiiiinienies o e 12529M-AK-4 . | Cantor Commercial Real Estate ..... T s e 403,792 |evuiiiiniennns 352,245
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Hayfin Kingsland XI Ltd-HAYFN 2019-
127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. .800,000 ... ....800,662 (07/14/2023 ..... 07/14/2051 ..... cleared 42086N-AJ-7 . J2A BR ... 1. ....800,000 .800,662

Evergreen Basket of Long Fixed Rate

Interest Rate Swap - SOFR CME

ASSURANT

ABS Bank Loans and Corporate Bonds |1 ............ooeeeiiiniiiiiin [ o, 500,000 |...ccvvveennnne 499,134 (07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiciiiiies o [ 338360-AG-4 . |-eeeiiiieeeeeiiiee e [T [ 500,000 |.......cuneen 499,134
PINEBRIDGE PRIVATE CREDIT 111

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HOLDINGS LEV, LLC, - Senior Secured

ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 11,233,466 |........... 11,233,466 (07/14/2023 ..... 07/14/2051 ..... cleared ....oceeviiiiiiiiieciies e [ 723058-AA-7 . JLOAN ..eeeeeriiiiiieee e [ T e [ 11,233,466 |........... 11,233,466

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Atlantic Union Bankshare-

ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiininniniis Joviiiiieeiieiieeees feeeeiiiis 5,000,000 |............ 4,502,500 (07/14/2023 ..... 07/14/2051 ..... cleared ....occeviieiiiiiiecins e [ 04911A-AA-5 . [SUBORDINATED ....oeeeieieeiiiiiiines [ 2 i e 5,000,000 |-..eevvennns 4,502,500

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2021-

ABS Bank Loans and Corporate Bonds |1 .......ccceeeviiiiiiiiiinniiiis Jooviiiiiecieiiiiieeees [ 600,000 |........ceeee 579,527 |07/14/2023 ..... 07/14/2051 ..... cleared ....ocueeiiiiiiiiiecies e [ 64035C-AB-4 . J2A B ..eeeeiiiiiiieiee e [T e 600,000 |......ccueenes 579,527

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2019-

ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiininniniis Joviiiiiiee e feeeeiiiis 1,300,000 |....evvenens 1,261,310 | 07/14/2028 ..... 07/14/2051 ..... cleared ....ocueeiiiiiiiiiecies e [ 64034C-AB-5 . [TA B i [T e 1,300,000 |............ 1,261,310

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2021-

ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiinnnnii Joviiiiieeeieiieeeees feeeeiiis 1,300,000 |....evvenens 1,293,677 |07/14/2023 ..... 07/14/2051 ..... cleared ....ocueeiiiiiiiiiecies e [ 06760H-AJ-5 . [IA C e [ 2 e e 1,300,000 |............ 1,293,677

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2021-

ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Joviiiiieee e feeeeiiis 1,200,000 |....eovenens 1,167,120 | 07/14/2028 ..... 07/14/2051 ..... cleared ....occeviieiiiiiiecins e [ 64034X-AB-9 . 1A B oo [T e 1,200,000 |............ 1,167,120

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Student Loan Consolidati-SLCC 2002-

ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininniniis Joviiiiieee e feeeeiiiis 1,194,100 |..eeeeeenns 1,130,877 | 07/14/2028 ..... 07/14/2051 ..... cleared ....oceeviiiiiiiiieciies e [ 8638OM-AX-2 . 2 B2 ...eeeeieiiiiiieee e [ e e 1,194,100 |oevveeenns 1,130,877

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME EDUCATION LOAN ASSET-BAC-SERIES 13-

ABS Bank Loans and Corporate Bonds |1 .......ccceeeviiiiiiiiiniiiiis Joviiiiieeieiiieeeees oo 475,086 |......ooeen.... 467,137 | 07/14/2023 ..... 07/14/2051 ..... cleared ....oceeviiiiiiiiiiecins e [ 28140D-AC-7 . |1 CLASS B1 oo [ 1 e 475,086 |.....oeeennnnee 467,137

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME WELLS FARGO COMMERCIAL M-SERIES

ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiiinniniis Joviiiiiiei e feeeeiiiis 1,102,715 |.oceeeeees 1,046,326 |07/14/2023 ..... 07/14/2051 ..... cleared ....ocueeiiiiiiiiiecies e [ 95001M-AK-6 . [2017-C38 CLASS B ....eeveeeeeiiieieees [ 1 e e 1,102,715 | 1,046,326

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MASTR REPERFORMING LOAN -SERIES

ABS Bank Loans and Corporate Bonds |1 .......ccceovviiiiiiiiiniiiii Joviiiiieeieiiiieeees feeeeiiiiiiees 836,592 |...ooveerunen 937,289 |07/14/2023 ..... 07/14/2051 ..... cleared ....oceeviiiiiiiiieciins e [ 57645L-AA-2 . [2006-2 CLASS 1AT ...eeeeeieeiiiieees [ 1 e el 836,592 [..eeeeiiinnns 937,289

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2017-

ABS Bank Loans and Corporate Bonds |1 ... [ e, 1,039,500 |............ 1,033,973 |07/14/2023 ..... 07/14/2051 ..... cleared .......oovvviiiiiiiiiiiiiiiiiiii v | 067600-AU-3 . [1A CR ..oooeeeeiiiiiiieii [ 2 1,039,500 |..ooeeennns 1,033,973

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ECMC Group Student Loan -ECMC 2021-

ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiiicnnnii Joviiiiieei e feeeeiiis 1,000,000 |....coeveenns 927,719 |07/14/2023 ..... 07/14/2051 ..... cleared ....occeeviiiiiiiiiicins e [ 26833R-AC-2 . |TA B oo [T e 1,000,000 |...ccevveenns 927,719

Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME EDvestinU Private Educat-SERIES 19-

ABS Bank Loans and Corporate Bonds |1 .......ccccceeiiiiiiininiiiies |ooiiiiiies i foveiiiiiins 999,734 |...eiiunnnne 954,594 [07/14/2023 ..... 07/14/2051 ..... cleared .....ccoeeeieiiiiiiiiieiiiiiiins e | 28166G-AB-1 . JA CLASS B ....eeeeeiieneneeeeiiineeeees [ 1 i o, 999,734 [eoeeeennnnnns 954,594
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Navient Student Loan Tru-SERIES 19-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns fooviineiiniiiiiienens [, 900,000 |...evvvennnnne 897,430 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 63940X-AC-2 . |1A CLASS B ..eooeviiiiiiiicciinieeenees [T el 900,000 |.....ceeunnnes 897,430
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinns foviinniiciiiiiiinnees feneiiiiiinns 900,000 |...evvvennnnne 892,143 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 63941R-AC-4 . |NAVSL 2019-2A B ..evvveveerinnennns [ 1 e 900,000 |.....coeunnnnes 892,143
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME NAVIENT STUDENT LOAN TRU-SERIES 17-
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns fooviinniniiiiiiiineens feneiiiiiinns 900,000 |...evvvennnnne 890,399 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 63940A-AD-0 . J4A CLASS B ..oooovueriiiiniiiiiiieneeens [T e 900,000 |....oceeunnnes 890,399
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2020-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinniniiiiiiinneens feneiiiiinnns 900,000 |...evvvennnnne 918,560 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 64034G-AB-6 . |TA B ...ooevriiiieiiiiiinneeiieeeeen [T e 900,000 |....oceeunnnnns 918,560
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME TRK 2021-INV2 Trust-TRK 2021-I1NV2
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 899,998 |..........c.... 734,179 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 87267T-AD-3 . M1 weeeeeiiiiiiiiecciieececeeee [T e 899,998 |.........cee... 734,179
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME STRUCTURED ASSET SECURIT-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 642,486 |.......connen 674,828 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 86359D-MC-8 . [2005-RF3 CLASS 1A ...oovvvvvnniennnens [T oo e 642,486 |.....oeeennnne 674,828
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME GSMPS MORTGAGE LOAN TRUS-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiininiins foviiinineiiiiiieneens feneiiiiiinns 581,355 |..vveeeeennes 544,279 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 36298X-AB-8 . [2006-RP2 CLASS 1AF2 .......coovvvvcinn [T oo e 581,355 [..ooeeiinnnes 544,279
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME COMM MORTGAGE TRUST-SERIES 2015-DC1
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 525,069 |....eeeeennnns 471,516 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 12620N-AL-9 . [CLASS C .o [ T o 525,069 [....ooeviunnnen 471,516
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME WAMU MORTGAGE PASS-THROU-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 405,892 |...oeeeeennnnes 395,693 [07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 92922F-7D-3 . [2004-RP1 CLASS 2A ..ooovvvnennenniee [ 1o el 405,892 |..eeeeeennnes 395,693
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME DEUTSCHE ALT-A SECURITIE-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 420,084 |............... 373,894 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 251510-NC-3 . [2006-AF1 CLASS 1A4 ....oovvrviinnnnnns [ 1o e 420,084 |..oeveeennnne 373,894
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BANK 2017-BNK4-SERIES 2019-BN17
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 403,682 |..vvvveeennnns 377,078 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 065403-BH-9 . [CLASS C ..evvvvveeeeinniiieeiiiieeenens [T e 403,682 |....eveeennnnn 377,078
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME DEUTSCHE BANK COMMERCIAL-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 401,286 |.....oveenennne 388,624 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 23312J-AJ-2 . J2017-C6 CLASS B ....evvveeeeeininenns [ 1 e 401,286 |...vvveeennnne 388,624
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME COMM MORTGAGE TRUST-SERIES 2015
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 383,908 |..vveeieennns 348,888 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 12592X-BJ-4 . [CR22 C ..o [ T 383,903 [ooeeeeiinnnes 348,888
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME JPMBB COMMERCIAL MORT-SERIES 2016-

. |ABS Bank Loans and Corporate Bonds .307,163 |... ....300,507 (07/14/2023 ..... 07/14/2051 ... cleared 46645L-BE-6 . |C1 CLASS B ... ....307,163 .300,507
Evergreen Basket of Long Fixed Rate Interest Rate Swap - DBJPM 2016-C1
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviiniineiiiiiieeeens feniiiiiiinns 376,017 | 352,031 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 28312L-AU-2 . JCL B e [T e 376,017 [oeeeeiinnnns 352,031
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE SLMA 2005-9 STUDENT LN-BKD NT CL B
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniciiiiiiienens foniiiiiiinns 355,781 |ovveeeeinnnes 356,176 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ T8442G-R0-2 . |eeerrreeeeeeeiiiiee e [ 2 e e 355,781 |.oeevieenne 356,176
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME EDUCATION LOAN ASSET-BAC-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniinis fooviinninniiiiiiineees feneiiiiiinns 350,000 |...cvveeennnne 332,476 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 281397-AP-4 . [2003-2 CLASS 2A1 ...oevvevviiinennennns [ 1 e 350,000 |-uvvveeennnne 332,476
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CSAIL 2016-C6 COML MTG T-COML MTG
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooniineniniiiiiinneens feneiiiiiinns 340,387 |.vveeeeinnnns 325,763 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 12636M-AK-4 . PASSTHRU CTF CL B ...eeveviiiiineneees [T s o 340,387 |oeviieeenns 325,763
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 304,408 |..oeeveeennnns 246,979 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 06540D-BV-6 . | BANK 2021-BNK36-BANK 2021-BN36 C . [1 ...oovvvveiiiniiiiiiiiiiiiens fevneiiiiiiins 304,403 [..ooevrinnnns 246,979
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME GS Mortgage Securities C-GS MORTAGE
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 300,542 |uvveeeeennns 272,408 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 36255N-AZ-8 . [SECURITIES CORP .....ooovvuvrierieeiiis [2 i [ 300,542 [ceeeeeiinnnns 272,408
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME COMM MORTGAGE TRUST-SERIES 2014-
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinns fooviinniiciiiiiiinnees feneiiiiiinns 300,000 |..ccvvvennnnne 273,563 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 12592K-BH-6 . [UBS5 CLASS C REID ...oovevevvieeeneeee [ 1 i o 300,000 |....oceeunnnen 273,563
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MASTR REPERFORMING LOAN -SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 258,690 |...oeeerinnnes 286,583 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 576430-AE-5 . [2005-2 CLASS TATF ..ooovvviviiiiennees [T el 258,690 |..uvveeeeenne 286,583
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Education Loan Asset-Bac-ELAB 2003-
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins fooviinniiniiiiiiineens feniiiiiiinns 290,305 |..vveeeeennns 285,859 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 281397-AL-3 . [T ATT Lo [T [ 290,305 [oueeeeiiinnnes 285,859
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME SOUTH CAROLINA STUDENT L-SERIES

. |ABS Bank Loans and Corporate Bonds .185,824 |... ....184,721 (07/14/2023 ..... 07/14/2051 ..... cleared 83715R-AG-7 . [2014-1 CLASS B ... ....185,824 184,721
Evergreen Basket of Long Fixed Rate Interest Rate Swap -
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 280,564 |...oeeeeennnnns 221,513 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 06540D-AJ-4 . | BANK 2021-BNK36-BANK 2021-BN3B D . [2 ..eeevvvvinvvviiinniiiiiiiinne foveeiiiiiiinns 280,564 |.cuvveeeennne 221,513
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

. |ABS Bank Loans and Corporate Bonds .236,300 ... ....228,984 (07/14/2023 ..... 07/14/2051 ... cleared 83149F-AD-6 . | SLMA 2006 6 NT CL B ... ....236,300 .228,984
Evergreen Basket of Long Fixed Rate Interest Rate Swap SLC STUDENT LOAN TRUST-St
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 255,316 |..oeeeeennnnes 241,216 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 784420-AE-1 . |1 CLASS B ..evveeeeeiiiiieeeeeiinieeeens [ 1 e 255,316 [...oooeennnns 241,216
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME NELNET STUDENT LOAN TRUS-SERIES

. |ABS Bank Loans and Corporate Bonds 242,151 |... ....247,748 (07/14/2023 ..... 07/14/2051 ..... cleared 64033J-AB-1 . [2014-1A CLASS B .. ....242,151 .247,748
Evergreen Basket of Long Fixed Rate Interest Ra JPMBB COMMERCI AL
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinninniiiiiieenens foneiiiiiinns 240,578 |.....ooeennnee 228,525 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiies o [ 466436-AK-6 . 024 CLASS B ...eevvveeiiniieieeniinens [ 1 e 240,578 |.ceeiieenne 228,525
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME EDUCATION LOAN ASSET-BAC-SERIES
ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinnniiiiiie Jovviinnniiiiiiiiiiiiess foveeiiiiiinnns 236,532 |...ooiinnenns 237,483 07/14/2023 ..... 07/14/2051 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 281397-AB-5 . J2003-1 CLASS A2 ....cvvvvvvvvicnnnnnes [T oo o, 236,532 [oooeiiinnnnns 237,483
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME COMM MORTGAGE TRUST-SERIES 2015-1A

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 123,479 | 117,283 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 12592X-BG-0 . [CLASS AT oo [ T o 123,479 |.oviieeenne 117,283
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME WACHOVIA STUDENT LOAN TR-WSLT 2005-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniinis fooviinninniiiiiiineees feneiiiiiinns 202,336 |..vveeeeennns 193,827 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 97TH-AG-3 . |1 B .oeeiiiiiiiiiiiiiiiieccciieeeeees [T e 202,336 [c.eeeeeeinnnes 193,827
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME IMPAC CMB TRUST-SERIES 2005-3 CLASS

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiininiins foviiinineiiiiiieneens feneiiiiiinns 179,456 |..ccevveennnne 172,337 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 4525AN-NP-8 .. AT e [ 3 e 179,456 |...oouvveennn 172,337
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Bain Capital Credit CLO -BCC 2020-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 2,000,000 |............ 1,999,936 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 05683F-BL-2 . [BA CFRR ....vvvvveeiiiiieiieciiiiieeeees [T e 2,000,000 |...uvveennns 1,999,936
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Neuberger Berman Loan Ad-NEUB 2021-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 2,000,000 |............ 2,001,312 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 64134J-A0-6 . JA0A CR ...ooenrriiieiiiiiiieeceeenn [T e 2,000,000 |...uvveennns 2,001,312
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,200,000 |...evveeees 1,203,728 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 12516L-AJ-4 . | CBAMR 2018-5A CR ........covvvvveenees [T oo o 1,200,000 |............ 1,203,728
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Canyon CLO 2021-3 Ltd-CANYC 2021-3A

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 1,000,000 |............ 1,000,651 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 13B78M-AL-0 . BR weeeeeeiiiiiiieeeeiiieeieeeeeineeeeen [ T e 1,000,000 |............ 1,000,651
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HPS Loan Management 2021-HLM 2021-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,000,000 |............ 1,000,848 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 40440%-AS-0 . [16A CR ...oorivnniiiiieeiiiiiienneeeens [ 1 e 1,000,000 |............ 1,000,848
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CARLYLE US CLO 2021-5 LT-CGMS 2021-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins fooviiiniiniiiiiiineens foeeiiiiiinns 500,000 |...ccvvveennnne 501,697 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 14317Y-AU-8 . [BA CR eeveeeeeeiiiiieceeeiieeeeeene [ T o 500,000 |.......cuneen 501,697
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Neuberger Berman CLO XX -NEUB 2015-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinniiniiiiiiinnees foneiiiiiinns 300,000 |..ccvvveennnne 300,071 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ B4130T-BN-4 . J20A BR3 ....oevvieeieiiniiiiieceiieeens [T e 300,000 |....ooeeunnnnn 300,071
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Sixth Street CLO XX Ltd-SIXST 2021-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviiniineiiiiiieeeens feniiiiiiinns 300,000 |..ccvvvennnnne 300,734 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 830120-AU-8 . J20A CR ..o [T e 300,000 |.....coeunnnnen 300,734
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME EDUCATION LOAN ASSET-BAC-SERIES

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 199,791 | 189,986 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 281397-A0-2 . 2003-2 CLASS 2A2 ....oovvvunereeneennen [ 1o e 199,791 | 189,986
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Babson CLO Ltd 2015-1-SERIES 2015-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnniiiiiiiieeens foeiiiiiiinns 200,000 |...cvvveennnne 200,040 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 056162-AU-4 . |IA CLASS DR .....ovvevveeiiniieneeenin [ 1 e 200,000 |....oooeunnnns 200,040
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME EDUCATIONAL SERVICES OF -SERIES

127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. .179,996 |... ....181,479 (07/14/2023 ..... 07/14/2051 ... cleared 281378-AB-5 . [2015-1 CLASS B ... ....179,99% .181,479
Evergreen Basket of Long Fixed Rate Interest Rate Swap - GOODGREEN TRUST-St

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 147,573 | 135,404 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 3B217V-AA-8 . A e [T e 147,573 oo 135,404
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HIGHER EDUCATION FUNDING-SERIES

127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. .156,876 |... ....196,380 (07/14/2023 ..... 07/14/2051 ..... cleared 429827-AS-7 . [2004-1 CLASS B2 ....156,876 .196, 380
Evergreen Basket of Long Fixed Rate Interest Rate Swap Higher Education Funding

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiininiiiins foviinninciiiiiiineens feeeiiiiiinns 145,694 |....ooeeenne 194,880 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 429827-AR-9 . [2004-1 CLASS B ...oovvvvieeeeiiinens [ 1 e 145,694 |.......ooenne 194,880
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME NELNET STUDENT LOAN TRUS-SERIES

127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. . 149,063 |... .... 148,974 (07/14/2023 ..... 07/14/2051 ..... cleared 64033L-AD-2 . [2014-2A CLASS B ... 149,063 . 148,974
Evergreen Basket of Long Fixed Rate Interest Ra NELNET STUDENT LOAN

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviineniciiiiiieieees feniiiiiiinns 142,162 | 147,250 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 640330-AC-3 . [2015-2A CLASS B ....evveveeeeiiieeenns [ 1 e 142,162 ..o 147,250
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME SLM STUDENT LOAN TRUST-SERIES 2005-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviinniiniiiiiiineees [, 120,358 |..ccvveeeennnne 118,599 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 784426-QA=7 . |6 CLASS B ..evveeeeeiiinieneeeiiiieeeens [ 1 e 120,358 |..ooonninenns 118,599
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME SLM STUDENT LOAN TRUST-SERIES 2006~

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiinniinnin fooviiinninciiiiiiennes foneiiiiiiinns 68,893 |....ccuveeennne 67,267 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 78442G-RY=4 . 2 CLASS B ..eeeeiiiiiieieeeiiieeeeeen [ 1 e 68,893 |......ceveennn 67,267
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME SLM STUDENT LOAN TRUST-SERIES 2004

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiiiniiinins fooviiiieiniiiiiiiennes foneiiiiiinns 68,936 |....ccvveeennnne 68,517 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiies o [ 784426-LJ-3 . |- 3 CLASS B oo [T e 68,936 |......ccvveennn 68,517
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HERO FUNDING TRUST 2017--SERIES 17-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeiiiiiiiniiinins fooviinininciiiiiiennes foiiiiiiiinns 61,306 [......cccvnnenns 55,751 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 4277T1L-AB-8 . J2A CLASS AT oo [T ol 61,306 |....coounvennnnn 55,751
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HERO FUNDING TRUST 2017--SERIES 17-

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiininiinnins foovviniinnciiiiiiennes foneiiiiiinnns 45,979 |.vvveieeinnns 43,211 | 07/14/2023 ... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ A27TAL-AC-6 . J2A CLASS A2 ..veevvieeeeiiiiieneeen [T ol 45,979 | 43,211
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HIGHER EDUCATION FUNDING-SERIES

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiinniinnin fooviiinninciiiiiiennes foneiiiiiiinns 52,842 |.cuveiiiiinns 73,989 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 429827-AK-4 . [2004-1 CLASS A10 ..evvveenenninneens [ 1 e 52,842 |..ccviiiiinns 73,989
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME KEYCORP STUDENT LOAN TRU-SERIES

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiininiinnins foovviniinnciiiiiiennes foneiiiiiinnns 40,372 | 39,172 | 07/14/2023 ... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 493268-BII-5 . [2004-A CLASS 1B .....ccevvvveeveviinnns [T o 40,372 | 39,172
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HERO FUNDING TRUST-HERO 2016-4A A2

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniiiinins fooviiiniinciiiiiinnnes foeeiiiiinnns 37,30 | 36,370 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ A0417Q-AC-9 . |-eeiieiee e [T e 37,390 | 36,370
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME SLM STUDENT LOAN TRUST-SERIES 2003-

127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. 07/14/2023 ..... 07/14/2051 ..... cleared 784426-KD-7 . |12 CLASS B ...
Evergreen Basket of Long Fixed Rate Interest Ra SLM STUDENT L

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooeviiiiinnininins fooviinnennciiiiiiennes foneiiiiiinnns 32,827 | 32,812 | 07/14/2023 ... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiies o [ 78442G-PS-9 . |5 CLASS B ...oooviiiiiiiiiiiiiiiiiee
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME SOUTH CAROLINA STUDENT L-SR

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvviiiinnniiiiies |ovviiinniniiiiiiiiiess foeiiiiiiiinnns 21,407 ..o 21,449 [07/14/2023 ..... 07/14/2051 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 83715A-AJ-8 . JUNSECURED .........ooovvviivnnereeeiiinne [T oiiiiiiiiiiiiiiiiiiiinns o, 21,407 |.oooiiiinnnn 21,449
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CIT EDUCATION LOAN TRUST-SERIES
ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiinniiiiins fooviiiininciiiiiiennes foneiiiiinnns 22,662 |...ccvvenennnnn 22,997 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 17284L-AB-0 . [2007-1 CLASS B ...evvvveeiiiiiiineenns [ 2 i o 22,662 |..cuvveenennne 22,997
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME NELNET STUDENT LOAN TRUS-SERIES
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiinniinnins fooviiiininiiiiiiiennes foiiiiiiiinnns 21,013 | 20,034 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 64031A-AJ-5 . 20063 CLASS B .......ccuvvvveeennicnne [T oo ol 21,013 [ 20,034
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Intermediate Capital Gro Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 4,300,000 |............ 4,251,169 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ G4588#-BS-9 . [Note Series C .......cccvvvevevvviinnnnns [ 2 cviiiiiiiiiiiiieen e 4,300,000 |[............ 4,251,169
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE CCL Industries Inc-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininnnnin foovinnniniiiiiiiienens foeeiiiinns 4,095,578 |............ 3,836,384 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 124900-AD-3 . [oeeeeeiiiiie e [ 2 e o 4,095,578 |........... 3,836,384
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

. |ABS Bank Loans and Corporate Bonds ..2,999,678 |............ 3,018,475 | 07/14/2023 ..... 07/14/2051 ..... cleared 66815L-2R-9 . | Northuestern Mutual Glob-SECURED . .... 2,999,678 ....3,018,475
Evergreen Basket of Long Fixed Rate Interest Ra
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,997,664 |............ 2,814,664 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 45167R-AG-9 . | IDEX Corp-SENIOR UNSECURED ......... [2 eeerriiiiiiiiiieiiiiiinene o 2,997,664 |............ 2,814,664
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME NextGear Floorplan Maste-NFMOT
ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 2,699,865 |............ 2,706,030 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 65341K-BZ-8 . J2024-1A A2 ...oooviniiiiiiiiiiieenenns [T e 2,699,865 |............ 2,706,030
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nestle Capital Corp-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccveiiiiiiiiinnnnie Jooviiniiniiiiiiiienens feeeiiiinns 2,697,526 |............ 2,713,047 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 64105M-AA-9 . JUNSECURED ........oevvevvmnrnerneniinnns [ 1o e 2,697,526 |............ 2,713,047
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 ...ooeeevviniiiiinviiiniiinnns Joonriniiiiiiniiiniiins o, 2,625,880 |............ 2,378,130 [07/14/2023 ..... 07/14/2051 ..... C1eared ..ovevuverenieniniiiiieinienies forrer e 92845V-AA-5 . [Vita Inclinata Technolog-SECURED . [ 1 ..eveereveiriviiniiiiiiiiiiinee fooreenieens 2,625,880 |............ 2,378,130
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Element Fleet Management-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,537,245 |.....oeenn 2,588,814 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 286181-AK-8 . JUNSECURED .........covvvviuurierneiiinnns [2 i o 2,537,245 |....oeen 2,588,814
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CROWN CASTLE INTL CORP-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 2,380,282 |............ 2,389,591 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 22822V-AE-1 . JUNSECURED .......ceovvvvimniierneiiinnns [ 2 ivieiiiiiiiiiiieccciiieene o, 2,380,282 |............ 2,389,591
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 2,349,809 |............ 2,398,565 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 78355H-KZ-1 . | Ryder System Inc-SENIOR UNSECURED [ 2 .......cooevvveiveniiinnnnnns [ 2,349,809 |............ 2,398,565
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME GE HealthCare Technologi-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Joovinininiiiiiiiienees foeeiiiinns 2,319,239 |...cveeenn 2,335,130 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 36267V-AH-6 . JUNSECURED .........coervviuureeineiiinnns [2 ceviiiiiiiiiieieccciineene o, 2,319,239 |..cvveennn 2,335,130
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Willis North America Inc-SENIOR
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 2,057,624 |............ 2,082,299 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 970648-AJ-0 . JUNSECURED ........coevvvvurrnernniiinnns [2 cviiiiiiiiiieieccciineene o, 2,057,624 |....c.ee 2,082,299
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,907,826 |............ 1,924,983 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 68902V-AP-2 . | OTIS 5 1/4 08/16/28 .....cevvvveeeees [2 i e 1,907,826 |.......c.... 1,924,983
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 1,855,574 |............ 1,869,389 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 209111-FM-0 . | ED 3 1/8 11/15/27 .eevveeeeeennees [ 1 e e 1,855,574 |............ 1,869,389
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Essex Portfolio LP-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,858,003 |............ 1,887,937 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 7T1TP-AU-T . | [ 2 e e 1,858,003 |............ 1,887,937
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,799,262 |............ 1,790,244 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 887389-AK-0 . | Timken Co/The-SENIOR UNSECURED ... [2 ....oovviiivivnineniiiiinnnnns o 1,799,262 |............ 1,790,244
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 1,798,658 |......oe... 1,821,374 {07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 125523-CT-5 . | Cigna Group/The-SENIOR UNSECURED .. [2 .....covvviivineinniiiinnnnns o 1,798,658 |............ 1,821,374
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 1,798,213 |............ 1,812,057 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 863667-BC-4 . | Stryker Corp-SENIOR UNSECURED ..... [2 ..eeovviiiviiniiiiiiiiiiinnne o 1,798,213 e 1,812,057
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CPGX 6.042 08/15/28-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,717,303 |..eneens 1,743,338 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 19828A-AB-3 . |UNSECURED .........eovviiiiniiinniniiins [ 2 i o 1,717,303 |.eeveeeenn 1,743,338
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,702,145 |............ 1,710,764 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 718547-AT-9 . | Phillips 66-SENIOR UNSECURED ...... [2 ...eoovriiiiiniinniiiiinnnnns foeeeeiinis 1,702,145 |............ 1,710,764
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Curtiss-Wiright Corporati Guaranteed
ABS Bank Loans and Corporate Bonds |1 ...ccceevviniviiiniiiiniiinnns Joovreiiiiiiiiniiiinieins Joeeeeiens 5,000,000 |..ceuvernnns 4,643,958 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvuvernniiniiieinienneenns forrei e 23157#-AK-5 . [Senior Notes Series J ...ccvveeviveen [2 coviiiiiiiiiiiiiiiiins oo 5,000,000 |...ovevnnnen 4,643,958
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiniinnnnins Jooviinniieiiiiiiienens foeeiiiinns 3,895,901 [............ 3,895,901 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 482756-A0-8 . | KREF LENDING VI1 LLC DDTL-2025 .... [1 .ocvrreriiiiiiiienneiiiiiies [ 3,895,901 |.......... 3,895,901
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Rumford Falls Finance 2017 LP -
ABS Bank Loans and Corporate Bonds |1 ...cceeeveieiiiiiniiinniiinnns Joonreiiiiiiiniiiiniiins Joeeeeinens 3,250,000 f...ccunnennn 3,233,750 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e 781426-AA-1 . [Senior Secured Notes .......cevvevveee [2 coviiiiiiiiiiiiiiiiins oo 3,250,000 |....uvnennns 3,233,750
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Tractor Supply Co-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 1,963,708 |.....oeeeeen 1,985,485 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiciiiiies o [ 892356-AA-4 . oo [ 2 e e 1,963,708 |....oveennn 1,985,485
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Four Corners Operating P Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiininnnnnins Jooviiiniiniiiiiiieeens feeeiiiinns 1,800,000 |............ 1,762,831 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 35086@-AD-3 . Note Series D ........ccocevveeiiiiinnnns [ 2 ciiiiiiiiiiiiie e 1,800,000 |............ 1,762,831
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME RCC REAL ESTATE SPE 9 LLC -Series
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinninnnnin Joovinnniiniiiiiiienens foeeiiiinns 1,270,954 |............ 1,270,954 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiciiies o [ 74934#-AB-8 . [2022-1 Term Loan .......ooevvveereeenns [T oo e 1,270,954 |............ 1,270,954
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME LBC Tank Terminals Holdi Senior
ABS Bank Loans and Corporate Bonds [ 1 ...cceeeveiniviiiniiiiiiiiinns Joonriiiiiiiniiiiniiins o, 1,200,000 |............ 1,132,247 (07/14/2023 ..... 07/14/2051 ..... C1eared ..ovvvevernniiriiiiiiieinienins o e 50177W-A*-2 . [Secured Notes .......cveevuveeviveeninenn [ 2 ceviiiiiiiiiiiinnns oo 1,200,000 [...ccvnneenn 1,132,247
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME STAG Industrial Operatin Gtd Senior
ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiinniniiiies |ovviiinnniniiiiiiiiiiens foieiiinns 1,100,000 |............ 1,122,170 1 07/14/2023 ... 07/14/2051 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 85253#-AM-3 . INote Series A ....oooooveeviiiiiiiiiins [2 ciiiiiiiiiiiiiiiiien o, 1,100,000 |............ 1,122,170
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Finning International In Senior

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,000,000 |......cceveeens 998,687 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 318069-B8-9 . Note Ser .......occveveveeiiiiiiiiiininns [2 i e 1,000,000 |....ccevveennnn 998,687
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME RCC REAL ESTATE SPE 9 LLC -Series

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,554,173 |............ 1,554,173 [07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ T4934#-AC-6 . 2022-2 Term Loan .......ccoeeeveeeeeenn [T oo e 1,554,173 |............ 1,554,173
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiininiins foviiinineiiiiiieneens feneiiiiiinns 755,345 .ooooiiiinens 771,235 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 891092-AD-0 . | TORO CO-DEBENTURE .........ccovcvuveens [2 ovviiiiiiiiiiiiiiiiiieenen e 755,345 [oooooeennnnns 771,235
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME PIONEER NATURAL RESOURCE-SENIOR

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniiininniiiiiiiinens feneiiiiiinns 749,846 |............... 779,5% |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 723787-AB-3 . JUNSECURED NOTE ........ccocvumernernnens [T oo e 749,846 |....ooeeennnn. 779,59
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 695,157 |.vveveeinnns 708,640 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 042735-AK-6 . | Arrow Electronics Inc-DEBENTURE .. [2 .......occcoeviiiiiiiinnnnnnns foeeiiniiiins 695,157 |..vveeeenns 708,640
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 689,912 |...oeeeeinnnns 706,246 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 456866-AM-4 . | INGERSOLL-RAND CO-DEBENTURE ........ [1 cocvviiiiiiiiiiiiiniiiiiinns [ 689,912 |...eveeennnns 706,246
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiininiins foviiinineiiiiiieneens feneiiiiiinns 693,558 |.........ceeee 696,275 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 12661P-AA-7 . [ CSL Finance PIc-SENIOR UNSECURED . |1 ...cocevvveiriiiiiiiiinnniiiins i 693,558 |........ceee. 696,275
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Kaiser Foundation Hospit-SENIOR

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 690,834 ... 693,746 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 483050-AC-7 . JUNSECURED .......eevvevviumnreneeeninnnns [ 1o e 690,834 |...oeeeennnne 693,746
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Boston Scientific Corp-SENIOR

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 683,749 |..oeeveernnnns 690,474 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 101137-AX-5 . |UNSECURED .......eevvveieiiiiiiienneeni [ T s o 683,749 |...oveeennnne 690,474
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127538AB8 .......... ABS Bank Loans and Corporate Bonds |1 ....cevuvveveniiinniiiiniiinns foonveniiiiiiniiiiniciins fornveiiiennns 663,249 |...ovinniinnns 671,812 (07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e 09778P-AA-3 . |Bon Secours Mercy Health-SECURED . |1 ...ovvveivirniiiiiiiiiiiiines foeeeeiienins 663,249 |...uiiinnnnnn 671,812
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 657,301 |...cvveennnne 712,342 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 278058-AW-2 . | EATON CORP-DEBENTURE .........coeevees [T ooiiiiiiiiiiiiiens e 657,301 |.cevveeeenne 712,342
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nor thwel | Healthcare Inc - Senior

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinnniins fooviinninniiiiiieinens feneiiiiiinns 540,562 |..vvvveeennnns 528,371 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 662352-A%-4 . [Secured Note ........cceevvvvvcenennnns [T oo e 540,562 [....cooonnnnen 528,371
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

12753@AB8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvviveiiiiiniininiiinns foonveniniiiiiciinieiins fevneeniiennns 492,626 |o..eievninnnns 495,963 (07/14/2023 ..... 07/14/2051 ..... C1eared ..ovvvuvverenieniniiiiieinienins forreiie o 25654#-AA-0 . [Dodger Tickets LLC Senior Secured |71 ..cocvveveirviiniiiniiiinines foreeeniennnns 492,626 |euuiiinnennns 495,963
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Astrazeneca Finance LLC-SENIOR

127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. .599,547 |... ....602,312 07/14/2023 ..... 07/14/2051 ... cleared 04636N-AK-9 . |UNSECURED ... ....599,547 .602,312
Evergreen Basket of Long Fixed Rate Interest Rate Swap -

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 599,110 |.vveeeeennnns 509,234 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 26078J-AD-2 . | DowDuPont Inc-SENIOR UNSECURED ... [2 ...eoevviiiiviiiieniiiinninnnns foeeeiiiiniins 599,110 |ovveeennne 509,234
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. .500,914 |... ....505,212 (07/14/2023 ..... 07/14/2051 ..... cleared 902494-BC-6 . | Tyson Foods Inc-SENIOR UNSECURED . ....590,914 .505,212
Evergreen Basket of Long Fixed Rate Interest Rate Swap

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiininiiiins foviinninciiiiiiineens feeeiiiiiinns 557,304 |..ooeveeinnnns 558,655 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 456866-AK-8 . | INGERSOLL-RAND CO-DEBENTURE ........ [1 cocvviiiiiiiiiiiiiiiiiiinns [ 557,304 [coeeeiiinnnns 558,655
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME GT Loan Financing | Ltd -GTLNF

127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. 2,400,000 |............ 2,410,176 | 07/14/2023 ..... 07/14/2051 ..... cleared 36248M-AU-1 . [2013-1A BR2 . ... 2,400,000 ... 2,410,176
Evergreen Basket of Long Fixed Rate Interest Ra Nor th Shore Aviation

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 1,402,442 |............ 1,401,641 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 66231N-AA-9 . [Secured Notes .........ccccoevvvvnnnns [2 cviiiiiiiiiiiiiiie e 1,492,442 |............ 1,401,641
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Brown Advisory Managemen Senior

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccveiiiiiiiiinnnnie Jooviiniiniiiiiiiienens feeeiiiinns 1,500,000 |...c.vveeens 1,329,870 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 11523%-AA-3 . [Secured Notes .........ccccovvvvvciis [T oo o 1,500,000 |............ 1,329,870
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE CNA Financial Corp-SENIOR UNSECURED

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,484,551 [............ 1,484,167 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 126T17-AY=6 . [eeeeeieeee e [ 2 e o 1,484,551 |............ 1,484,167
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Air Products and Chemica-SENIOR

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 1,458,716 |.....oeeee. 1,456,778 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 009158-BK-1 . JUNSECURED .......ceeveevimninerneiiinnns [ 1o e 1,458,716 |............ 1,456,778
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nassau Airport Developme Senior

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 1,344,000 |............ 1,360,361 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ P70778-AF-1 . Note ...eoveriiiiiiiiiiiiiiiieeceiiens [ i e 1,344,000 |...ooveennnn 1,360,361
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Texas Instruments Inc-SENIOR

127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. .. 1,231,477 |............ 1,235,890 |07/14/2023 ..... 07/14/2051 ..... cleared 882508-CH-5 . |UNSECURED ... ... 1,231,477 .... 1,235,890
Evergreen Basket of Long Fixed Rate Interest Rate Swap - LaSalle Property Fund,

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,200,000 |...evveeees 1,036,879 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 518058-AJ-7 . Note Series | ......ocoovvuveerreiiiiis [ 2 ciiiiiiiiiiiiiien e 1,200,000 |............ 1,036,879
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Hawaiian Electric Compan Senior

127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. 1,100,000 |............ 1,053,436 |07/14/2023 ..... 07/14/2051 ... cleared 419866-D*-6 . |Note Ser .. .... 1,100,000 .... 1,053,436
Evergreen Basket of Long Fixed Rate Interest Rate Swap

127538AB8 .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiviniviiiiinnnns foovviiniiiiiiiiiiinnns o 1,100,000 |..cevvnnnnnenne 949,811 | 07/14/2023 ..... 07/14/2051 ..... (o T R R R Q7724#-AN-8 . [Powerco Ltd. Senior Secured Notes |2 ........cooevviviinnnnnniiiinns fooriiininnns 1,100,000 |...cvvvnnennens 949,811
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Arthur J Gallagher & Co-SENIOR

127538AB8 .......... |ABS Bank Loans and Corporate Bonds |1 .. 1,090,586 |............ 1,116,071 [07/14/2023 ..... 07/14/2051 ..... cleared 04316J-AH-2 . |UNSECURED ... .... 1,090,586 ....1,116,071
Evergreen Basket of Long Fixed Rate Interest Ra Keenan Fort De

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiinnnnin Jooviinniniiiiiiiienees foeeiiiins 1,020,184 |............ 1,048,545 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiies o [ 487312-AC-4 . Revenue ........ccceeeeveeiiiinnnneennnns [ 1o 1,020,184 |........... 1,048,545
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

127530AB8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinniniiiins |ovviiinnniiiiiiiiiiiiens foeeiiinns 1,049,676 |............ 1,086,141 |1 07/14/2023 ... 07/14/2051 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 008513-AD-5 . | Agree LP-SENIOR UNSECURED .......... [2 cocorvriiiiinnniiiiiiinnnnns foveeniinns 1,049,676 |............ 1,086, 141
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SCHEDULE DB - PART C - SECTION 1

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

Y1°G0IS

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 Interest Rate Swap - SOFR CME BlackRock Funding Inc-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,006,648 |............ 1,016,740 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 09290D-AB-7 . JUNSECURED ........coveevvmvrnernneninnns [ 1o e 1,006,648 |............ 1,016,740
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Bobcat Funded 2021-A Financing L.P.
ABS Bank Loans and Corporate Bonds |1 ...cceeeveiniiiiinviiiiiiiinns Joonneriiiiiiiiciiiniiins Joeeeeinens 1,000,000 f..cevunvennnnen 994,100 | 07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e C2001#-AB-4 . [ Secured Term Loan B .....ccvvevnvee [ 1 coiiiniiiiiiies oo 1,000,000 [.oevvunennnnes 994,100
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Hyper therm, Inc. Senior Secured
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 1,000,000 |......ccvveeens 851,189 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 449148-AC-5 . Notes ....oeeriiiiiiiiiiiiiiiiiieeiiins [ 2 i e 1,000,000 |....ccevveennnn 851,189
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 ......ccovivvivvnniviiiiinnnnns foovvviniiiiiiiiiiinns o 1,000,000 |..cevunnnnnnnne 819,521 |07/14/2023 ..... 07/14/2051 ..... (o T R R R Q7724#-AP-3 . [Powerco Ltd. Senior Secured Notes |2 .......ccoevriiiimnnnnniiiinns fooriiininnns 1,000,000 |..ccvvunnnnnnns 819,521
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 972,467 |ovveeeeennnns 984,839 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 00287Y-DU-0 . | AbbVie Inc-SENIOR UNSECURED ........ [1 coceriiriiiiiiiiiiiiiiiinns feeeiiins 972,467 |.cevvveennnn 984,839
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Sprint Capital Corp-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 943,047 |.ovveeeennnns 883,934 |07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 852060-AT-9 . JUNSECURED ........covvevimrrenieniiininns [ 2 iviiiiiiiiiiiiiecciiieeeee feeeiiinns 943,047 [ooveeeennnns 883,934
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Occidental Petroleum Cor-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiininiins foviiinineiiiiiieneens feneiiiiiinns 562,965 |...eevreiinnns 553,299 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 674599-DD-4 . JUNSECURED ........covviviuvrenreniiininns [ 2 iviiiiiiiiiiiicecciiieeeees e, 562,965 [..eeeeeiinnnes 553,299
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME WBI Energy Transmission, Senior
ABS Bank Loans and Corporate Bonds [ 1 ...cceeeviiniiiiiiviiiniiiinns Joonreiiiiiiiiniiiiniiins o, 3,600,000 |...euvernnnn 2,684,791 [07/14/2023 ..... 07/14/2051 ..... C1eared ..vvvuevireniiniiieiiieinieiies forrei e 946898-AG-4 . [Unsecured Notes .......ccevveevveeninee [ 2 coiiiiiiiiiin o 3,600,000 |....eevnnnen 2,684,791
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HALLIBURTON CO-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 3,277,242 | 2,877,527 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 406216-BA-8 . INOTE .....oevveiiiiiiiiniiiiiiiieneeeii [ 2 e o 3,217,242 | 2,877,521
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MARATHON PETROLEUM CORP-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,926,633 |............ 2,705,012 07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 56585A-AF-9 . JUNSECURED NOTE .........cccouveveenines [2 coiviiiiiiiiiiiincciiineenn o 2,926,633 |............ 2,705,012
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME JRD Holdings LLC Senior Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 2,110,126 |............ 1,651,380 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 46673*-AA-7 . Notes ....ooeiiiiiiiiiiiiiiiiiiieeiiiins [ 2 i e 2,110,126 |............ 1,651,380
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CAMERON INTL CORP-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,028,870 |............ 1,752,920 {07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 13342B-AF-2 . BOND ..oovvveeiiiiiieeeeeiieeeeeeene [T e 2,028,870 |............ 1,752,920
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME SMB Private Education Lo-SMB 2019-A
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,992,862 |............ 1,905,807 |07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ T8449T-AD-3 . B evveeeeeiiiiiiiieeeiiieeeeeeeieeeees [T [ 1,992,862 |............ 1,905,807
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

. |ABS Bank Loans and Corporate Bonds |1 .. ..1,893,449 |............ 1,405,261 | 07/14/2023 ..... 07/14/2051 ... cleared 15189X-AN-0 . .... 1,893,449 ... 1,495,261
Evergreen Basket of Long Fixed Rate Interest Rate Swap -
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 1,755,347 |............ 1,520,353 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 084664-BU-4 . JUNSECURED NOTE ........cooeuvvenneennes [T oo e 1,756,347 |............ 1,520,353
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME APPLIED MATERIALS INC-SENIOR

. |ABS Bank Loans and Corporate Bonds |1 .. ..1,734,699 |............ 1,784,998 |07/14/2023 ..... 07/14/2051 ..... cleared 038222-AG-0 . |UNSECURED NOTE ... ... 1,734,699 ... 1,784,998
Evergreen Basket of Long Fixed Rate Interest Rate Swap MISSISSIPPI POWER
ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiniinninin Joonininiiiiiiiiiieeees foeeiiiinns 1,697,934 |............ 1,521,883 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 605417-BY-9 . JUNSECURED NOTE ........coovvuvmeveennens [T oo e 1,697,934 |............ 1,521,883
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

. |ABS Bank Loans and Corporate Bonds |1 .. 1,481,785 |............ 1,230,305 [07/14/2023 ..... 07/14/2051 ..... cleared 278062-AE-4 . | EATON CORP-SR UNSECURED ... ... 1,481,785 ... 1,230,305
Evergreen Basket of Long Fixed Rate Interest Ra
ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 1,369,937 |............ 1,211,400 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 202505-AK-0 . | ENCANA CORP-SENIOR UNSECURED NOTE [ 2 .....ooevvcivveeineniiiininnes foveeeniiinns 1,369,937 |............ 1,211,400
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ENTERPRISE PRODUCTS OPER-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccveiiiiiiiiinnnnie Jooviiniiniiiiiiiienens feeeiiiinns 2,588,367 |............ 2,268,604 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 20379V-AY-9 . JUNSECURED NOTE ........covvvuveeneennnns [T oo e 2,588,367 |............ 2,268,604
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 2,571,290 |............ 2,039,815 (07/14/2023 ..... 07/14/2051 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 195869-AN-2 . | COLONIAL PIPELINE CO-BOND .......cc. [2 cvvevveeiiiiiiiineiiiiiinee o 2,571,290 |.oooonnnns 2,039,815
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BECTON DICKINSON & CO-SR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 2,490,876 |............ 2,025,212 | 07/14/2023 ..... 07/14/2051 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 075887-86-3 . |.. 2 i [ 2,490,876 |............ 2,025,212
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME LAFC StadiumCo, LLC Senior Secured
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 2,283,939 |...cveeenn 2,087,038 |07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ 501708-AA-5 . Notes .....ocovvcviiieeiiiiiiiiiieeiiiins [ 2 i e 2,283,939 |..eveennnn 2,087,038
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

. |ABS Bank Loans and Corporate Bonds |1 .. 1,860,421 |............ 1,637,546 [07/14/2023 ..... 07/14/2051 ..... cleared 670346-AN-5 . | NUCOR CORP-SENIOR UNSECURED ........ [1 .ocorriiiiiiiiiiiniiiiiiinns o 1,860,421 .... 1,637,546
Evergreen Basket of Long Fixed Rate Interest Rate Swap - Navient Private Educatio-NAVSL
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,699,716 |........c... 1,646,593 [07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 63941B-AD-7 . J2019-A B ..o [T e 1,699,716 |............ 1,646,593
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

. |ABS Bank Loans and Corporate Bonds |1 .. 1,665,661 |............ 1,475,238 (07/14/2023 ..... 07/14/2051 ... cleared 98978V-AH-6 . | Zoetis Inc-SENIOR UNSECURED NOTE . .... 1,665,661 .... 1,475,238
Evergreen Basket of Long Fixed Rate Interest Rate Swap University of Chicago/Th-UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,604,000 |............ 1,388,074 | 07/14/2023 ..... 07/14/2051 ... cleared .....ccovveiiiiiiiiiiiiiins o [ TIN-AK-6 . [BOND .o [T e 1,604,000 |............ 1,388,074
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME VIRGINIA ELEC & POWER CO-SR

. |ABS Bank Loans and Corporate Bonds |1 .. ..1,679,080 |............ 1,208,006 |07/14/2023 ..... 07/14/2051 ..... cleared 927804-FR-0 . |UNSECURED ... .... 1,579,050 .... 1,208,096
Evergreen Basket of Long Fixed Rate Interest Ra WESTERN GAS
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiinnnnin Jooviinniniiiiiiiienees foeeiiiins 1,375,450 |............ 1,212,355 (07/14/2023 ..... 07/14/2051 ... cleared .....ccvveiiiiiiiiiiiiiiies o [ 958254-AD-6 . JUNSECURED .........ccovviiuurnerneiiinnns [2 coviiieiiiiiiiiieccciiieenes o, 1,375,450 |............ 1,212,355
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME AMERICAN TRANSMISSION SY-SENIOR
ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinniniiiins |ovviiinnniiiiiiiiiiiiens foeeiiinns 1,112,501 [..ooeeennn. 1,022,928 [07/14/2023 ..... 07/14/2051 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 030288-AB-0 . JUNSECURED NOTE ..........cccovrveeeeeee [T oiiiiiiiiiiiiiiiiiiiiiiiiies o, 1,112,591 |.oveeenn 1,022,928
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STATEMENT AS OF JUNE 30, 2026 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 Interest Rate Swap - SOFR CME INDIANAPOL IS PR & L IGHT-UNSECURED
127538ABS .......... ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiniiiiiiin [ e, 1,097,364 |............... 936,428 |07/14/2023 ..... 07/14/2061 ..... (e T 455434-BQ-2 .. BOND ...ooeeeeeeeeeeeeeeeee [T [ 1,097,364 |..ooooeeeens 936,428
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
127538ABS .......... ABS Bank Loans and Corporate Bonds |1 ........oooeeeeeeeeeeeeeenens oo Joveeeeennns 1,054,672 | 881,662 | 07/14/2023 ..... 07/14/2061 ..... cleared ...vvvvvvvviiiiiiiiiiiiiiiiiiiiies Joviiiiiiiiiiiiiiiiiiiies | 17858P-AA-9 . | CITY OF HOPE-SECURED ...........cceeee [ 1 iiiviiviiniiniiiiiiiiiiiiiiins Joveeeeeens 1,054,672 |..oooveennnnns 881,662
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STATEMENT AS OF JUNE 30, 2026 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

Number Description

3

NAIC
Designation or
Other
Description

4

Notional
Amount

5

Book/Adjusted
Carrying
Value

6

Fair Value

7

Effective
Date

8

Maturity
Date

Derivative Instrument(s) Open

Cash Instrument(s) Held

9

Description

10

Book/Adjusted
Carrying
Value

11

Fair Value

12

Cusip

13

Description

14
NAIC
Designation or
Other
Description

15

Book/Adjusted
Carrying
Value

16

Fair Value

Evergreen Basket of Long Fixed Rate
127538AB8 .......... ABS Bank Loans and Corporate Bonds
8880087
aMaMaNPhyhjgh, +-H' +
HaMe@BBANRAMd3 aMi
ceg” . ohUUoheURh8moha
h,

HD. -Ha . ~HvalaMamall
aMaMaMaNzeTeTaze?
aMaMaNPhyh j §hp—-HI-
HaMZeTeaMRAMA3 i Mo
cQe” . shUUshelAh8moh
dl

~Hu/-He 0-HuaMaMaila
aMaaMian @
X68sesave?
aMaMaNPhyh j§h(/-HS/
HaMl

BV8SeaNR| 4 alld3ia
¢~ ¢ ohUUoheUhgm|
haMBO-H" 1-Hh2-Hi al
laMaMaMamallahane@sas
e@?

aMaMaNPhyh j $ha0-HUO
HaMe@BBANRAMd3 aM
iyt " ohUUoheUAh8moha
2-HI3-H
-HoaMaMaMaMamaahia
162079808082 18?
aMaMalPhyh j §h2-H2-Hal
1672 1808&NRaMd31 aMA
“6fé . ohUUoheliAh8moh)
AMHA-H5-HE5-HxaMaa)
&MahaManaiuagaseue

aMaMaNPhyh  ghP4-HL4
HaMUeBBANRANd3 M
“f1" . 6h(Ushélith8moha|
6-HUB-H7-H[ aMaMaMa
&MaMaMaMAPaAPaAVa :
101688867
laMaMalPhyh j $h6-H6-H
AMAP@ : 88688ANRANd3
M Df i . 6hUUbheUih8
dhaM, 7-HB-HHY-H" &l
aMaMaMamaaMamAveAy
4260800087
aMaMaPhyh  yhA7-HA
HaMAV@0@0aaNRaMd3i
M jagi " . shUoheliihgm
haMpG-HL : -H; ~Hballa
aMaMaMahalahiea (eae
(@ @ @? ;~Hall: 8A_88@aNRaMd3i ahla) go” . ohlUoh
aMAMaMPhyh j§hx@-Ht9 [sUrhBmonala<-H &—Hp>-HkallaMaaMaala
aliA_esesah_e?

aMRalId3i aMiaOgi” . hjaMaMaliPhyh | yhe<-Ha<-HaMA_€8EANRAMd3i
JUohaUrh8mohaM( ; -He-aMa“ gi” . shUUbheliih8mohali>-Ht ?-H(@-Ha
<-HjaMaMaMamaMana [aMamaMaMiamalahianogoeoaoa?
4MA_@:@:@1888A_8? [aMaMaMPhyhjgh >-H>-HANOBOGANRANAS 4l
aMaMalPhyhjgh0;-H . JNn- 0" . 6hUUoheURh8mohallPeH .........

A-HaA-HIaMaMaMaMaMTn © ...

............... 500,656

............... 413,910

07/14/2023 .....

07/14/2051 .....

Interest Rate Swap - SOFR CME
cleared ........covvvvvviiiiiiiiiiinnnnnns

976656-CG-1 .

WISCONSIN ELECTRIC POWER-SENIOR
o

............... 500,656

............... 413,910

[ 9999999999 - Totals

832,317,146

455,246,922

234,804

(311,608,866)

832,082,342

766,855,788
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STATEMENT AS OF JUNE 30, 2026 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

Number
of
Positions

2
Total Replication
(Synthetic Asset)
Transactions
Statement Value

3

Number
of
Positions

4
Total Replication
(Synthetic Asset)
Transactions
Statement Value

5

Number
of
Positions

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Beginning inventory

Add: Opened or acquired transactions

Add: Increases in replication (synthetic asset)

transactions statement value.............

Less: Closed or disposed of transactions.

Less: Positions disposed of for failing effectiveness

Criteria......coevviriiiiiiieiiciece

Less: Decreases in replication (synthe
transactions statement value

tic asset)

829,938,515

....829,938,515

................ 829,938,515

Ending inventory

829,938,515

832,317,145

832,317,145
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STATEMENT AS OF JUNE 30, 2026 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......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens 347,883,060

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 15,277,875

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 363,160,935
Part D, SECHON 1, COIUMN B ......euiueeeereereereeceeeseeseeeseese s eesees e ees e e e ee e e e s e s es s s e s e e e e et e e e s e sse e e e nentnes eeseessssceaions 649,767,101

Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (286,606, 167)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Fair Value Check

Part A, Section 1, Column 16 36,039,389

Part B, Section 1, Column 13 15,290,545

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 51,329,934
Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 654,721,209

Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (603,391,275)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......cuuiecerieceeesceseese sttt se st s bbbttt enn | sosssesssinieans 174,369,545

Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 18,727,850

Part D, SECHON 1, COIUMN 12 .....ouiiuiuiiieeieeiieeeeese ettt s bbbt sienies | seissessiiniens 193,097,395

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF JUNE 30, 2026 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 PriOr YEAT ..........c.c.cucueueiiiieieteeeeeeeeee ettt eaeass s s s s esessnnnas [ereseeeeeeenaens 564,470,359 |.....ccccevnve 192,576,229
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 5,829,026,511 |............ 7,858,324,848
3. ACCTUAN OF GISCOUNL ....eeeeieiecteeeeeeieace et et e saeeeeeee e esesesesee e esesesesee e eseseseeee e e seseseees e e sesesee e s e e snaesesessanaesesesessanansesesesnanannns [orerenicacaceen 11,037,900 | 12,367,555
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas A2 [ 5,003
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 5,748,244 307 |........... 7,498,803,365
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceueuiririeieeeeereeeeeeeeeeeieeseeesnas [eeeeneneeeeens 656,290,884 |............... 564,470,359
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 656,290,884 564,470,359
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