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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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 et [er s 138,749,338,617 [ freinieae 138,749,338,617 |......... 136,445,220,548
2. Stocks:
2.1 Preferred STOCKS .....c.eiiiiririiieieieiiie sttt [eeeneeeinnnas 368,369,826 |......cooveeeeerrrieeennes [ 368,369,826 |............... 451,411,752
2.2 COMMON SEOCKS ...ttt [eenienenes 26,183,311,418 | [ 26,183,311,418 |......... 26,159,699,517
3. Mortgage loans on real estate:
B FIISEHENS oottt [ 24,842,244 ,893 |......ooooiiiieii [ 24,842,244 893 |......... 24,971,963,928
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDBIANCES) ...vevveveiieeeieieie ettt snsnnes [eeneeeseeenenn 358,294,655 |....coieiieeenienienes [ 358,294,655 |................ 364,794,557
4.2 Properties held for the production of income (less
$ 285,000,000 encUMbIanCeSs) ...........ccccovruevruerereveienas feerecencennens (15,055, 277) | e oo (15,055,277) ..o (12,001,151)
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeieeeiiietetceeeeee ettt s s aes s s es e sesssssnenens [oetesesenenenenees 4547 351 e e 4,547,351 |, 1,954,867
5. Cash($ .ooroeernenn 364,836,323 ), cash equivalents
[C T 4,266,151,676 ) and short-term
investments ($  ............ 1,094,408,003 ) ..o [ 5,725,396,002 |.....covverrierierienienee [ 5,725,396,002 |........... 5,568,063,455
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |oeeee 17,408,056,740 17,407,617,895 |.......... 17,053,622 ,863
7. Derivatives 19,323,197,338 |.. 19,323,197,338 |.......... 22,031,949,832
8. Other iNVESIEd @SSELS .......o.oviuieeieciieei e [eeeeinies 12,759,529,947 12,715,273,160 |.......... 12,296,408,175
9. ReCeiVabIEs fOr SECUMEES .........cviueiuiieiiieicieicieiieee s [ 1,987,190,312 [ v 1,987,190,312 |............ 1,865,109,907
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LiNeS 110 11) ...c.ccveveveveeeeeeveieieicieces v 247,694,421,821 |...ocvcunnee 44,695,632 |......... 247,649,726,190 |........ 247,198,198,250
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............c.curiueurimeerineenineenieieeseeeeeeseeenas e 4,387,092,310 |..ocovrieciriiinns 444 374 |............ 4,386,647,936 |............ 4,222,914,360
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 120,575,747 oo o 120,575,747 |...covvvnnn. 186,722,600
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccoveveviiiiercrceiieeeeeeeeveeeeee s [eeeeeeeens 1,071,744,027 |.oeeeeecceene [ 1,071,744,027 |............ 1,094,164 ,269
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeueeeeeeeeeeeeeeeeeeeeee | 124,490,490 |................... 3,785,549 |............... 120,704,941 | 88,995,295
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............cocceeeeee |ovveveeveeveennns 27,633,504 |....cooveeeeeeeeeeeeeeee o 27,633,504 |..ooovoenn. 43,583,724
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and iNterest tNErEON ... |...oceeirrirrrieeiiiies oeerenerrsseeeeenerrnes [ [ereeenenenees 231,372,985
18.2 Net deferred tax asset ............cccceuvennnee ..1,483,986,045 |.. ..1,483,986,045 ..1,229,269,939
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,566,264 |.....ooevoveeeeeeeeeeeeeees oo 1,566,264 |....cocveneeee 7,033,020
20. Electronic data processing equipment and SOftWarE .............ccovvueuevereireenens frerercnenenns 258,205,448 |............... 249,498,903 |.......ccvenee. 8,706,544 |...cevevrennne 8,472,305
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 44,269,741 | 44,269,741 oo [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............c.ccoeevevevrvreees foeveeeiinennne 126,916,376 [...ooovcvevereieiiceieeeiees o 126,916,376 |................ 102,982,322
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | i e [
25. Aggregate write-ins for other than invested assets ............ccccoeoeveririeieeeeees foevennnene 4,547,140,469 |........... 1,736,153,653 |........... 2,810,986,816 |............ 2,752,226 ,577
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......cceueuvieeieieeriiiiiieecieieeeseesssaesas foreceeens 259,888,042,242 |............ 2,078,847,852 |......... 257,809,194,390 |......... 257,165,935,646
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt nenenenes [eoneenens 54,398,029,645 |........coocorirrrieniinin [ 54,398,029,645 |.......... 53,413,804,658
28. Total (Lines 26 and 27) 314,286,071,887 2,078,847,852 312,207,224,035 310,579,740,304
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501.  Corporate ouned life iNSUMANCE .......oovviivicncininriiiiissssseccensin L, 2,658,859,674 |.......cooorrreveerrrcririirins [ooveieene 2,658,859,674 |............ 2,620,529, 124
2502. Fully refundable deposits, prepayments and miscellaneous assets ........[............ 123,260,840 92,062,534 |....ccveevnen 71,442 867
2503. Employee insurance plan advances .......ccococccveiiininiieeeeeee e 40,985,916 40,982,296 40,252,979
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,724,034,040 |... . ...19,082,313 |... ...20,001,607
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,547,140,469 1,736, 153,653 2,810,986,816 2,752,226,577




STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

10.

1.
12.
13.

14.
15.1
15.2
16.
17.
18.
19.
20.
21.
22.
23.
24,

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ ......... 152,648,696,311
(including $ ...ooevvnnnne 146,534,989 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:
4.1 Life
4.2 Accident and health
Policyholders’ dividends/refunds to members $
and unpaid

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 $

Modco)
6.2 Policyholders’
6.3 Coupons and similar benefits (including $

Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
11,110,236 accident and health premiums

$ discount; including $
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 $

ceded

9.4 Interest Maintenance Reserve
Commissions to agents due or accrued-life and annuity contracts $
[ J 134,574 and deposit-type contract funds $

Commissions and expense allowances payable on reinsurance assumed

General expenses due or accrued

Transfers to Separate Accounts due or accrued (net) (including $ ..

allowances recognized in reserves, net of reinsured allowances)

Current federal and foreign income taxes, including $
Net deferred tax liability
Unearned investment income
Amounts withheld or retained by reporting entity as agent or trustee .
Amounts held for agents' account, including $
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates

Liability for benefits for employees and agents if not included above ..

Borrowed money $ 249,415,414  and interest thereon $
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:

24.01 Asset valuation reserve
24.02 Reinsurance in unauthorized and certified ($

24.03 Funds held under reinsurance treaties with unauthorized and certified ($

24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans

ividends and refunds to members not yet apportioned (including

. Modco)

) companies

Current
Statement Date

2
December 31
Prior Year

......... 152,648,696, 311

Modco) ....

11,222,118
................... 3,436,081
817,726,831

(74,998,070)

...69,172,882 |.
112,340,787 |..

... 88,843,718 |.

149,267,177,229

...... 4,037,518,684 |............3,949,042,074

........... 18,764,657,330 |.......... 18,089,278,812

................ 725,321,293 |................615,796,468

35,088,696 |................. 33,189,613

................... 8,841,829 |................... 8,979,074
............................................ 1,947,730,002 |............ 1,918,216,473

16,379,844
................... 3,196,883
............ 1,108,191, 181

................ (69,697,466)
... 70,204,377

... 33,217,754

24.07 FUNAS held UNAEr COIMSUIANGE .........ccocveviviveteterieieeeeeteteteteteseeee et et e s e tesesesess s es st e sesesesesssssses st s sesesesessssssesssesesesesesnsnssasssassss [erenennnen 11,472,211,740 |......... 11,570,969,538
24.08 Derivatives ..........cccceeeenne ... 11,728,372,525 |......... 14,002,945,928
24.09 Payable for securities ........... 511,121,348 |.. ... 23,308,806
24.10 Payable fOr SECUMIES IENTING ......o.eiiieieei ettt ettt et e st e s st e ae e b e e aeeeaeeenseeaeeeseeeseenseenseenseeseennees [ooeesaseiaesiaesiaesiaesaesnesnns [oaesisesseesssesaee s e saessaeens
24.11 Capital notes $ .....cceceveveuene and iNtErest tNErEON $ ...o.ocviiiiciciciiiiies et sere s eeeeee et saeeerees |eeeeee et
25. Aggregate write-ins for liabilities ............ccoceoeierirneeeceeee e 7,782,830,768 8,897,737,697
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 230,283,297,557 229,355,175,264
27.  From Separate ACCOUNES SAEMENT ...........ccuiiiieiiiiiietetetieeeee ettt et e et ettt ettt sse e s s s e sesesesesess s es st esesesesesssssssssssesesesessansana eseseanas 54,265,441,303 |.......... 53,283,506,525
28. Total liabilities (Lines 26 and 27) ... 284,548,738,860 282,638,681,789
P4 B 07Ty Ty g To g o= o) o= =] (oo QOO KOTSRS RO PPRURRY
30.  Preferred Capital STOCK ..........ooiiii ettt bbb e bbbt et e en et ene e sheesheenbeenteens
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt sb e b s [oeesaesa e s s et
32, SUIPIUS NOES ...c.ouviiieeieiriec et ..5,000,961,848 |.. ..5,025,961,848
33.  Gross paid in @nd CONMDULEA SUMPIUS .......co.uiiiiiiiiitieitieite ettt sttt ettt bt et e eaeesaeesheesbeesbeesbeebeenbeennesnnesnnesneesseens|omessnnsssesinesiaessaesnesnesins [oaessaesssesaessassanesanesaeenes
34. Aggregate write-ins for SPECial SUMPIUS FUNDS ..........c.coooiiieieecececececee ettt ettt s e s s eseseseseasss s s sesesens [eoeneneensnnennens 3,250,000 |...oooveneeenne 3,250,000
35, UNASSIGNEd fUNAS (SUIPIUS) .......ouveveevieeeieceieciieteteteeeeeee ettt st e s et e s ess s s s esesesesessasasssssesesesesesssnssasssesesesesessasansassans |eeesesenenn 22,654,273,327 |.......... 22,911,846,667
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  ......ciiiiiiiiiiiiiiiies ) e eeiees [t oot
36.2 shares preferred (value included in LiN€ 30 $  ...oco i ) e seeees [t oo
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ................ 132,588,343 in Separate Accounts Statement) 27,658,485,175 27,941,058,515
38, Totals Of LINES 29, 30 @NG 37 ....oiuiuiiieiieieietee ettt ettt b bbbttt b ettt ettt es 27,658,485,175 27,941,058,515
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 312,207,224,035 310,579,740,304
DETAILS OF WRITE-INS
2501,  REPUIChASE AQIEEMENTS ...oiiiiiieieiiiiiiieieie ettt s et e s e s e s e st esesesese e e s s esesesenenenenes [eesesennnens 3,020,123,653 |............ 3,047,903,647
2502. Derivative collateral ... ..2,720,151,287 |. ..4,065,226,774
2503. Derivative accrued interest ... ..1,880,985,284 |.. ..1,688,803,934
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........ceeuiriririiiiiiieieieieiese sttt seseses [eeseneenenenenas 161,570,543 |...ccvvveneee 95,803,342
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,782,830,768 8,897,737,697
0 ) KRR PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from OVerflow PAge ...........ccuuiiiiiiiiiii i
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Designated surplus for group @NNUITIES .....ocooiiiiioioioieiiic ettt senes [eaeseseesnsenenas 2,500,000 |....ccovvennees 2,500,000
3402. Designated surplus for separate account DUSINESS ..........ccoooiiiiiiiieicicecececce ettt [eeeeses s st 750,000 oo 750,000
101 T TSP KR O PR TR PR RSOOSR RTOPPRUPRTRRORRN
3498. Summary of remaining write-ins for Line 34 from OVErfOW PAGE .........oiiiiiiiiiiiiei ettt s sbe e [eree s eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 3,250,000 3,250,000




STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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 ..............cccoeeeeenc oo 5,477,623,199 |............ 5,136,448,980 |.......... 23,496,212,326
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 4,439,229 ... 8,181,387 | 27,567,010
3. Netinvestment INCOME ..o ..2,743,087,324 |.. ..1,924,174,350 |.. ..9,352,723,221
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... (9,768,425)|.. ...22,865,524 |.. ..(50,411,515)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ..............c.cooeueveveifrrencicicinnn 841,973 | (861,594)]...ccevrrerenns (283,027)
6. Commissions and expense allowances on reinSUrance CeAed ..............ovioieveieviverereueeeeeseeeeeseeesesns e 123,045,010 |..covoenneee 113,148,808 |................ 517,503,640
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveuiuiuieiieeeeeeietesesee et es st e eneeenes (2,679,864) ..o 422,561 | (10,510,838)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cvieuereueieiiieeieeeseiesesesese st se e st s ssssnsssesens [eseesnscicacees 58,968,716 |..cceveeeenne 64,516,161 |............... 253,571,520
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 56,204,233 61,929,322 378,492,917
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 8,451,761,3%4 7,330,825,498 33,964,865,254
10.  DEath DENEFIS ......ooeureeereeiiciciee et | 758,870,937 |.coovenenee 611,131,713 |............ 2,350,724,281
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccvevvevevereuereeneerenens frerereeeeeeeenenens 2,372,467 |..ooenee 3,373,126 |. 11,816,394
12, ANNUILY DENETILS ©..veiiiececietieiee ettt es et e st ae s s eensese s s s e nsese s s sseenseedcisereennicaa 627,640,385 |................ 604,034,010 |............ 2,421,218,480
13. Disability benefits and benefits under accident and health CONtracts ...............ccceeueeeveeeiiievereueeeeeeens oo 93,251,400 |..coocecenene 94,576,825 |................ 377,457,003
14. Coupons, guaranteed annual pure endowments and similar beNEfits ............ccoovveiiiiiiiiiiinnnienescer et
15.  Surrender benefits and withdrawals for life contracts ..................... .1,858,136,372 ..2,269,612,166 |.. 11,269,837,564
ST € o T o T oo g 1Y7=Y 1 o] o IS AP KOO OUO RN
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeeeeeeieiereveecreeeseeee e 122,748,853 |....cccoeee 94,052,246 |................ 445,727,374
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 6,648,910 |.coooieriene 6,132,278 |.cocvevee 22,596,551
19. Increase in aggregate reserves for life and accident and health contracts ) 3,346,253, 797 2,310,427,812 14,851,696,792
20.  TOtals (LINES 10 10 1) wuuruieiiucueieeeeeiei et eeeee et e s eee e ess e s s s e e e sseseeeees s nsesesesesesnsesesesesesnsnsesesesesnns fensesannnans 6,815,923,121 |............ 5,993,340,175 |........... 31,751,074,439
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvveiiiecte ettt ettt bbb bbb ns bbbt sn s bt s s [ecseeeeenniceas 316,604,477 |..coveneeee. 302,275,966 |............ 1,272,188,934
22. Commissions and expense allowances on reinsurance assumed . ... 12,434,976 |.. ... 12,807,849 |.. 51,585,286
23. General insurance expenses and fraternal expenses ................. | S 534,109,429 |............. 494,805,911 |............ 2,189,838,511
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 87,818,087 |................. 95,759,529 |..cooovies 310,306,868
25. Increase in loading on deferred and uncollected premiums ........... ..(24,285,341)|.. ... (8,458,329)|........c.c...... 37,402,641
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ...........c.cceeeeevievevereeeeeeeeeee e o (269,393,251)................ (66,767,909)|.......... (4,594,734 ,614)
27. Aggregate write-ins for deductions .... 257,965,135 162,760,748 699,949,747
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 7,731,176,632 6,986,523,939 31,717,611,813
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 720,584,762 |................ 344,301,589 |........... 2,247,253,442
30. Dividends to policyholders and refunds to members 443,195,915 419,111,831 1,905,770,356
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cceviiriueueriiiiiieiieteieiie ettt se s essese s ss s es s [ecseeseesnaceas 277,388,847 |...cocnveee. (74,810,272) ..o 341,483,085
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 170,483,696 36,450,598 (64,368,788)
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) ........cccooveueuereieeeueuenens [oeeeecceeens 106,905,151 |.............. (111,260,870)|................ 405,851,873
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..ooeeenne (10,826,488) (excluding taxes of $  ..ccoovenveee. (23,600,449)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (353,931,638) (121,950,542) 326,388,986
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (247,026,487) (233,211,412) 732,240,859
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 27,941,058,515 26,979,255,991 26,979,255,991
37, NEtINCOME (LINE 35) ...uueiieiuiucieeeeeieeteeeeeeeeeeseseseeseseesesssesesseesssesesesesssssesesessssssesesesassssssesesssssssssefernansnsnsnnns (247,026,487) ..o (233,211,412) e 732,240,859
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (47,205,014) (512,350,880)|.. ..552,625,235 |................ 870,357,676
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e 119,822,439 |.. (350,130,261)|.. .(1,739,307,186)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ..239,518,583 |.. . 148,488,142 |.. ..661,575,651
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e (110,380,797)|.. ... (5,394,113)|.. (562,886,836)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.coeevevererereeeeeees oo 33,122 | 3,595 | 12,520
43. Change in reserve on account of change in valuation basis, (inCrease) or deCrease ...............o.oveevecdoeeeeeeeeieiiecceies e [ (12,275,243)
44,  Change in asset VAlUALION FESEIVE .............c.c.cueuiuiiieeeeeeeeeeeeee et tesesess st eass s s s st sesessasses e eeaeeeeneeas 203,326,834 |................ 224,700,052 |.....ceuenee 739,839,478
45, Change iN trEASUNY SOCK ........citiiitiiiieiiiie ittt ettt ettt sttt sbe e bt e be e bt emeeenseeneesseesbeesbeesbeenne [oenesnesneseesaeesnessanssaess [oeseeisesieessaese e s
46. Surplus (contributed to) withdrawn from Separate Accounts during Period ...........c.cceeveereeneeneeneniesoeiiiiiiiiiii [ .
47. Other changes in surplus in Separate ACCOUNtS SAtEMENt ...........c.cveviuiuiiiieieieeeiecceeeee e oo 1,448,236 |...coovveennene (7,834,569)...c.cccenence (16,892,260)
48.  Change iN SUMPIUS NOLES ..........c.cveveueeieieiiieteteeeeeeeeeee ettt et s s s s s seseseseanassessesesesessanas [eeneeaneeeneeas (25,000,000) [....cvveeenne (25,000,000 f....cvvuenve 412,500,000
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of FeINSUrANCE ..........cc.ooiiiiiiiiiieeeee e
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 48,035,610 (22,458,419) (123,362, 131)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (282,573,340) 281,788,252 961,802,524
55. Capital and surplus, as of statement date (Lines 36 + 54) 27,658 ,485,175 27,261,044 ,243 27,941,058,515
DETAILS OF WRITE-INS
08.301. Management and administrative fEES ..o 41,000,460 |................ 79,452,970 |..ocoveee. 208,945,821
08.302. Change in corporate owned life inSUranCe asset ..........cocccooiioioioiiieieieiieccceee e 38,330,550 |...coeeenen (19,648,937)|...ocvee. (51,864,798)
08.303. REVENUE SNATING .....ovieieieieieieeeteececeee ettt s s sea s ss s esesesesessnna| s seseseseanaeas 25,633,829 |...ooviiees 7,163,986 |....coc.eeee. 42 123,388
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ...........cccoveveveveucveueeieeeeeeieeeeveeeeee e (48,760,605 ......c.cccnve (5,038,698)......cncc.... 179,288,505
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 56,204,233 61,929,322 378,492,917
2701. Ceded income on funds withheld ......cccoooiniiiiiinnnee . 248,541,165 |.. 192,864,263 ..806,904,305
2702. Change in liability for employee/agent benefit plans 25,279,528 .o . ..(69,342,932)
2703. Reinsurance ceded adjustment .............ccccooviiiiiieiiiiiecii ... 13,600,292 |.. ..(20,641,183)|.. ..(86,272,996)
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceeveveveveveveveveeeeeeeeeeeees e (29,455,850 ....cocveveneee (9,462,333)]...c.ccenneee 48,661,370
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 257,965,135 162,760,748 699,949,747
5301. Other Changes IN SUFPIUS ....c.ovovieiiiieeieeceee et oo 34,435,317 |oooeee. (1,817,236) ..o (43,668,847)
5302. Deferred gain on reinsurance ceded .... ... 13,600,292 |.. ..(20,641,183)|.. (120,008,304)
5303. Change in minimum pension 1Hability ..o e oeeee ettt ...40,315,020
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 48,035,610 (22,458,419) (123,362,131)




STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 5,746,574,940 |............ 5,366,599,773 |.......... 23,358,051, 170
2. NetiNVESIMENT INCOME .....c.uiuiiiiiiiieietc ettt [eesnnenenes 2,938,573,436 |............ 2,276,133,852 |............ 8,171,862,985
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 215,786,492 300,461,291 1,360,990,422
4. TOtal (LINES 110 B) ..ot 8,900,934,868 7,943,194 ,916 32,890,904,577
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 3,382,669,894 |............ 3,739,977,967 |......... 16,698,464 ,149
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (272,175,610).............. (383,264,208)]........... (4,947,039,344)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.ccueveveueueeieceieiererens oeeeeeencns 1,444,063,951 |........... 1,525,530,944 |........... 5,291,765,427
8. Dividends paid t0 POIICYNOIAETS .........cocovevivivererieieie ettt ettt et es s s esesnans [eneeeeeneenens 417,503,090 |....cccvueevne 400,940,408 |............ 1,806,389,059
9. Federal and foreign income taxes paid (recovered) netof $ ................ 1,110,748 tax on capital
GAINS (IOSSES) ...ttt b e b e b bbb (197,912,071) (3,672,373) (5,309,882)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 4,774,149,254 5,279,512,738 18,844,269,409
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 4,126,785,614 2,663,682,178 14,046,635, 168
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 4,701,933, 157 8,105,037,175 ... 28,498,075,523
12.2 Stocks .............. ...20,704,365 |.. .89,081,722 494,712,547
12.3 Mortgage loans ... ..838,451,005 |.. 1,414,881,578 3,783,955,926
12,4 REEI ESAE .....eeeceeeeiiceciciete sttt ss sttt es e e e e e esee e e e s s eesesesea e s e seeennseaeteseeeennsetetesnnann | |oeteteenennnesietee s enenne [reeennenineeiena 96,872,221 |..eovovenne 176,722,654
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 75,862,359 |........cconc 239,960,475 |............ 2,909,717,338
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ................cccccceeees |oevvveeennns (51,135,980 .....ccccneee (12,057,144)(.............. (142,216,262)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas (138,665,210) (494,535,608) (896,854,827)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 5,447,149,696 |............ 9,439,240,419 |......... 34,824 112,899
13. Cost of investments acquired (long-term only):
131 BONGS .ottt oo 6,888,000,528 |.......... 10,467,075,616 |.......... 43,002,751,228
13.2 SEOCKS ...ttt enna [eeeenennnanaeaas 261,607,805 |............... 222,259,021 |..cconeeee 1,195,896,346
13.3 MOMGAGE IONS ...ttt [onnenennnanaeaas 656,120,133 |...coccvvenvene 732,376,384 |........... 2,094,819,588
13.4 REAI ESHALE ...ttt [orseaeeen e 879,859 |...ccovvereene 13,704,634 |................. 13,292,853
13.5 Other iNVESIEA @SSELS ......uvuiuieieiciiei ettt [eesssinessinaans 547,980,572 |....covvnnne 768,700,146 |............ 3,932,315,900
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees (464,457,827) (249,744,479) 256,328,689
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 7,890,131,070 11,954 ,371,322 50,495,404 ,604
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 353,875,807 72,254,266 934,865,632
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (2,796,857,181) (2,587,385, 169) (16,606, 157,337)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrplus NOtES, CAPItAl NOES .........cocveveeeeeeieiiieieeeeeeececee ettt sannns|oereseseeeeeees (25,000,000)|.......ccemnnne (25,000,000 .....ccvuenv.. 412,500,000
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
16.3 BOITOWEM FUNDS ...t eiene [neenennsnaesesenns (100,890)|.....cevrerirrnee (59,903) ...cvrinnee (904,826)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccoeveeeeeceeeeiens [oeeeeiniencns 600,020,012 |.......ccounvne 910,833,047 |................ 806,327,920
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (1,747,515,008) (1,254,465,876) 966,863,256
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (1,172,595,886) (368,692,732) 2,184,786,350
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. 157,332,547 |............. (292,395,723)|....cccnv. (374,735,819)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING Of YBAT ...t eaeeas [onaesnnenans 5,568,063,455 |............ 5,942,799,274 |........... 5,942,799,274
19.2 End of period (Line 18 plus Line 19.1) 5,725,396,002 5,650,403,551 5,568,063,455
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. STOCK CONVEISION ....oiiiiiciicicict sttt nsnsnes[oesinieninianes 163,795,548 |................. 52,401,701 |............... 12,903,518
20.0002. Transfer of bonds to partnerships and LLOS ........cccovviiieeiiiiniiiiseiececee s [oereeeneneeens 63,758,308 |.....ccooveeeeieieieieeeeiees [ 440,893,701
20.0003. Bond conversions and refinancing ...60,388,283 |.. .. 1,177,449,074
20.0004. Change in market value of COLI .......cccoeovnennne s ... 38,499,830 |.. ...(46,160,211)
20.0005. Net investment income payment in=Kind BONdS .........cccccooooiiiiiiiiooiiieeeeee e [ 3,059,929 |...................4,876,043 |.............. 11,713,034
20.0006. Bonds transferred to mortgage 0aNS ... s 625,966,172
20.0007. Transfer of partnerships to partnerships ...619,577,868
20.0008. Transfer of partnerships to common stocks - subsidiaries and affiliates ...227,109,719
20.0009. Transfer of partnerships to bonds . ...187,357,404
20.0010. Transfer of common stocks unaffiliated to common stocks - subsidiaries and affiliates ... | fovininiciciicicicicicisies | 97,458,165




STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0011. Transfer of mortgage loans to partnerships and limited liability companies
20.0012. Deferred gain on real estate ..o
20.0013. Common stock purchased as consideration for cash equivalents
20.0014. Transfer of stocks to partnerships

....40,200,000
... 16,134,760

R 4,659,155 |.

5.1




STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

1 2 3

Current Year Prior Year Prior Year Ended

To Date To Date December 31
............ 2,291,748,684 |............2,625,563,520 |.......... 11,049,356, 155
............ 3,029,108,059 |............ 1,538,884,193 |.......... 10,415,834 ,474
................. 44,560,703 |................. 34,601,127 |................ 139,347,566
............ 2,137,204,571 |............3,708,295,612 |...........13,133, 132,079
...................... 128,541 |...................... 170,893 |.......................633,884
................ 191,711,790 |...............189,887,967 |...............764,002,431
............ 7,694,462,347 |...........8,097,403,312 |.......... 35,502,306,589
............ 7,694,462,347 |...........8,097,403,312 |.......... 35,502,306,589
................ 630,296,891 |............2,048,157,512 |............5,109,590, 954
8,324,759,238 10, 145,560,824 40,611,897,543

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

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

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)
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STATEMENT AS OF MARCH 31, 2023 OF Massachusetts Mutual 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 Massachusetts Mutual 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 Commonwealth of Massachusetts Division of Insurance (the Division).

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the
Commonwealth of Massachusetts is shown below:

F/S F/S
SSAP# Page Line# 2023 2022
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $  (247,026,487) $ 732,240,859

(2) State prescribed practices that increase/(decrease) NAIC ~ N/A N/A N/A - -
(3) State permitted practices that increase/(decrease) NAIC N/A N/A N/A - -
(

4) NAIC SAP (1-2-3=4) XXX XXX XXX $  (247,026,487) $ 732,240,859
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 27,658,485,175 $ 27,941,058,515

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

8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 27,658,485,175 §$ 27,941,058,515

b. Use of estimates in the preparation of the financial statements - No change
c. Accounting policy:
(1) No 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 securities. Categories 1 and 2 are considered investment grade, while Categories
3 through 6 are considered below investment grade. Bond transactions are recorded on a trade date basis, except for private
placement bonds, which are recorded on the funding date.

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

(3-5) No change

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

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

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

(7-14) No change
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 three months ended March 31, 2023, corrections of prior years' errors were recorded in surplus, net of tax:

Increase (Decrease) to:

Prior Current Asset
Years' Year or Liability
Net Income Surplus Balances
Other Liabilities $ 9,729,798 $ 9,729,798 $ (9,729,798)
Policyholders' reserves (97,746,700) (97,746,700) 97,746,700
Derivatives 124,676,448 124,676,448 (124,676,448)
Total $ 36,659,546 $ 36,659,546

Of the $36,659,546 increase to surplus for prior years' errors, $36,659,546 was recorded as prior period adjustments, net of taxes.
For the three months ended March 31, 2022, the Company did not record any corrections of prior years' errors.

b. Adoption of new accounting standards — No change

7.1



STATEMENT AS OF MARCH 31, 2023 OF Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 3 — Business Combinations and Goodwill - No change

Note 4 — Discontinued Operations - No change

Note 5 — Investments
a. Mortgage loans, including mezzanine real estate loans

(5) Investment in impaired loans with or without allowance for credit losses and impaired loans subject to a participant or co-
lender mortgage loan agreement for which the reporting entity is restricted from unilaterally foreclosing on the mortgage loan:

Residential Commercial
Farm Insured All Other  Insured All Other Mezzanine Total
a. 2023

1. With allowance for credit

losses $ -9 -$ -$ -$ -$ -$ -
2. No allowance for credit

losses - - - - 14,383,673 - 14,383,673
3. Total (1+2) - - - - 14,383,673 - 14,383,673
4. Subject to a participant or

co-lender mortgage loan

agreement for which the

reporting entity is

restricted from unilaterally

foreclosing on the

mortgage loan - - - - - - -

b. 2022

1. With allowance for credit

losses $ -3 -3 -3 -3 $ -$ -
2. No allowance for credit

losses - - - - 14,383,673 - 14,383,673
3. Total (1+2) - - - - 14,383,673 - 14,383,673

4. Subject to a participant or
co-lender mortgage loan
agreement for which the
reporting entity is
restricted from unilaterally
foreclosing on the
mortgage loan - - - - - _ _

(6) Investment in impaired loans - average recorded investment, interest income recognized, recorded investment on nonaccrual
status and amount of interest income recognized using a cash-basis method of accounting:

Residential Commercial
Farm Insured All Other  Insured All Other Mezzanine Total
a. 2023
1. Average recorded
investment $ -9 -$ -$ -$ 14,383,673 % -$ 14,383,673
2. Interest income
recognized - - - - 187,928 - 187,928
3. Recorded investment on
nonaccrual status - - - - 14,383,673 - 14,383,673
4. Amount of interest income
recognized using a cash-
basis method of accounting - - - - - - -
b. 2022
1. Average recorded
investment $ -9 -$ -$ -$ 15,399,942 % -$ 15,399,942
2. Interest income
recognized - - - - 774,774 - 774,774
3. Recorded investment on
nonaccrual status - - - - 14,383,673 - 14,383,673

4. Amount of interest income
recognized using a cash-
basis method of accounting - - - - - -

(7) Allowance for credit losses - No change

(8) As of March 31, 2023, the Company did not have any mortgage loans derecognized as a result of foreclosure.
b. Debt restructuring - No change
c. Reverse mortgages - No change
d. Loan-backed securities:

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

(2) The following contains loan-backed and structured securities that recognized other-than-temporary impairments (OTTI)
classified on the following bases for recognizing OTTI:
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(1 ) (3)
OTTI
Amortized Recognized
Cost Basis in Loss
Before (2a) (2b) Fair Value
OTTI Interest Non-interest 1-(2a+2b)

OTTI recognized in the first quarter
a. Intentto sell $ -3 -3 - $ -
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 56,797,190 - 10,797,613 45,999,577
c. Total first quarter $ 56,797,190 $ - $§ 10,797,613 $ 45,999,577

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

in the security for a period of time sufficient to

recover the amortized cost basis - - - -
f. Total second quarter $ - $ - $ - $ -

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

in the security for a period of time sufficient to

recover the amortized cost basis - - - -
i.  Total third quarter $ -3 -8 -3 -

OTTI recognized in the fourth quarter
i Intent to sell $ - $ - $ - $ -
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 $ - $ - $ - $ -

m. Annual aggregate total $ - $ 10,797,613

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

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.
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CUSIP Amogt‘iazfi?eCost Proje’c:tlit‘:llv Cash Re%)_?__rllilzed Arr;%rgfgqr _CI_Zlost Fair \i;llgfr fli'tl Time Ilr?sattlzr?\feiitn\i\?hc;?(le
OTTI Reported
12624QACT g 3,512,422$ 3,120,715($ (391,707)|$ 3,120,715$ 1,664,875| March 31, 2023
12624SAE9 2,546,182 2,252,873 (293,309) 2,252,873 672,000| March 31, 2023
36192RAL6 2,950,000 1,475,000 (1,475,000) 1,475,000 527,313| _March 31, 2023
040104RV5 1,466,218 1,404,587 (61,631) 1,404,587 1,357,561| March 31, 2023
040104TF8 44,673 40,179 (4,494) 40,179 34,156| March 31, 2023
0401047G6 471,373 395,907 (75,465) 395,907 442,138| March 31, 2023
04012XAC9 136,023 130,363 (5.660) 130,363 111,736] March 31, 2023
1248MBAF2 12,589,914 5,496,141 (7,093,773) 5,496,141 5479,168| March 31, 2023
1248MGAJ3 43,914 42,609 (1,305) 42,609 35,260| March 31, 2023
17311YACY 1,273,018 1,228,216 (44,802) 1,228,216 1,264,914| March 31, 2023
30247DAD3 572,150 552,362 (19,788) 552,362 512,472| March 31, 2023
35729RAE6 3,632,752 3,523,491 (109,261) 3,523,491 3,272,827| March 31, 2023
40431KAEO 2,092,929 2,043,034 (49,895) 2,043,034 2,095,485| March 31, 2023
45071KDD3 419,879 359,858 (60,022) 359,858 365,022| March 31, 2023
46629NACT 34,588 32,979 (1,610) 32,979 27,783| March 31, 2023
46630KAA4 158,522 155,152 (3,370) 155,152 149,476| March 31, 2023
617463AA2 8,733 7,949 (785) 7,949 6,705| March 31, 2023
61749BAB9 61,518 60,870 (648) 60,870 64,742| March 31, 2023
61750FAEO 412,694 394,112 (18,582) 394,112 366,377| March 31, 2023
61750MABT 3,264 3,129 (136) 3,129 3,014 March 31, 2023
61755AAB2 3,183 2,639 (544) 2,639 2,526 March 31, 2023
86359DXD4 193,613 183,061 (10,552) 183,061 184,312  March 31, 2023
86363HABS 36,193 34,244 (1,949) 34,244 30,923| March 31, 2023
92926SAB2 493 381 (111) 381 382| March 31, 2023
93934XABY 137,528 122,528 (15,000) 122,528 129,850| March 31, 2023
12668ALVS 1,990,831 1,755,977 (234,854) 1,755,977 1,754,077| March 31, 2023
22540VG71 36,270 36,232 (38) 36,232 37,823| March 31, 2023
22943HADB 3,510,613 3,380,974 (129,638) 3,380,974 1,886,340| March 31, 2023
32053LAA0 19,363 19,262 (101) 19,262 18,644| March 31, 2023
45254TRX4 23,933 23,574 (359) 23,574 23,161| March 31, 2023
45254TSM7 615,674 594,492 (21,182) 594,492 528,927| March 31, 2023
45660LAU3 57,004 56,426 (578) 56,426 55,897 March 31, 2023
45660LYW3 797,875 786,087 (11,788) 786,087 724,845  March 31, 2023
466247XE8 622,921 612,163 (10,758) 612,163 537,075 March 31, 2023
i 561,909 502,260 (59,649) 502,260 551,875| March 31, 2023
e 178,926 178,879 (47) 178,879 164,881| March 31, 2023
65535VRKE 479,926 469,432 (10,494) 469,432 495,515 March 31, 2023
75115DAH8 3,502 3,266 (235) 3,266 3,118| March 31, 2023
761118FMS 1,722,865 1,583,656 (139,209) 1,583,656 1,584,522|  March 31, 2023
76112BUE8 107,208 96,659 (10,549) 96,659 122,032| March 31, 2023
855541AC2 219,356 180,352 (39,005) 180,352 226,114| March 31, 2023
86359BLQ2 792,449 779,863 (12,586) 779,863 701,652| March 31, 2023
92978EAA2 83,791 81,555 (2,236) 81,555 79,259  March 31, 2023
92979DAA3 15,795 15,379 (416) 15,379 15,469 March 31, 2023
41161PWBS 723,595 713,315 (10,280) 713,315 587,280 March 31, 2023
45660N5H4 1,202,840 1,156,288 (46,553) 1,156,288 1,159,986| March 31, 2023
45660NT88 14,960 14,830 (130) 14,830 14,372| March 31, 2023
92922F5T1 1,438,953 1,412,027 (26,926) 1,412,027 1,244,300| March 31, 2023
939336X65 1,599,517 1,419,593 (179,924) 1,419,593 1,427,509|  March 31, 2023
05849CCBO 34,367 34,278 (89) 34,278 35,010 March 31, 2023
32051DCJ9 44,524 44,461 (63) 44,461 43,405| March 31, 2023
36228FWUE 150,442 141,049 (9,393) 141,049 147,677| March 31, 2023
362341VU0 1,530,315 1,520,759 (9,556) 1,520,759 1,428,432|  March 31, 2023
36298XAA0 4,788,213 4,743,999 (44,214) 4,743,999 4,501,267| March 31, 2023
5899202N7 48,660 47,935 (724) 47,935 46,874 March 31, 2023
589929N38 42,499 40,236 (2,263) 40,236 39,978| March 31, 2023
S9020UNz4 89,539 75,877 (13,662) 75,877 85,656| March 31, 2023
86359DME4 439,975 415,180 (24,794) 415,180 400,433| March 31, 2023
9292272F6 6,804 883 (5.921) 883 3,055 March 31, 2023
Totals  |$ 56,797,190 |$ 45,999,577|8  (10,797,613)[$ 45,999,5778 39,477,567
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(4) As of March 31, 2023, the gross unrealized losses and fair values for investments in structured and loan-backed securities
for which an OTTI has not been recognized in earnings follow:
a. The aggregate amount of unrealized losses:

1. Less than 12 months $ (1,474,972,040)

2. 12 months or longer $ (115,291,781)
b.  The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 18,613,186,739

2. 12 months or longer $ 1,261,180,310

(5) No change

e. Dollar repurchase agreements and/or securities lending transactions: The Company did not have any dollar repurchase agreements
and/or securities lending transactions as of March 31, 2023.

f.  Repurchase agreements transactions accounted for as secured borrowing:

(1) The Company has entered into repurchase agreements whereby the Company sells securities and simultaneously agrees to
repurchase the same or substantially the same securities. These repurchase agreements are accounted for as collateralized
borrowings with the proceeds from the sale of the securities recorded as a liability and the underlying securities continue to
be recorded as an investment by the Company. Earnings on these investments are recorded as investment income and the
difference between the proceeds and the amount at which the securities will be subsequently reacquired is amortized as
interest expense. Repurchase agreements are used as a tool for overall portfolio management to help ensure the Company
maintains adequate assets in order to provide yield, spread and duration to support liabilities and other corporate needs.

The Company provides collateral, as dictated by the repurchase agreements, to the counterparty in exchange for a loan. If
the fair value of the securities sold becomes less than the loan, the counterparty may require additional collateral.

The carrying value, which is at cost, reported in the Company’s liabilities as repurchase agreements approximates the fair
value.

(2) Type of Repo Trades Used

1 2 3 4
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) YES
b. Tri-Party (YES/NO) NO
(38)  Original (Flow) & Residual Maturity
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a.  Maximum Amount
1. Open — No Maturity
2. Overnight
3. 2 Days to 1 Week -
4. >1Week to 1 Month $ 771,927,581 |$ -8 $
5. >1 Month to 3 Months $ 3,053,763,802 | $ -8 $
6. >3 Monthsto 1 Year $ - 1% - % $
7.  >1Year
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
b.  Ending Balance
1. Open — No Maturity
2. Overnight
3. 2 Daysto 1 Week - - -
4.  >1 Week to 1 Month $ 397,625,000 |$ -8 - 1%
5. >1 Month to 3 Months $ 2,144,361,728 |$ - 1% - |8
6. >3 Months to 1 Year $ - |$ $ $
7. >1Year

(4) The company did not have any repurchase agreements where securities sold and/or acquired resulted in default as of March 31,
2023.

(5)  Securities "Sold" Under Repo — Secured Borrowing

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a.  Maximum Amount
1. BACV XXX XXX XXX XXX
Nonadmitted - Subset of
2. BACV XXX XXX XXX XXX
3. Fair Value $ 3,053,763,802 |$ -1$ -8
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
b.  Ending Balance
1. BACV $ 3,018,615,774 |$ -1$ -8
Nonadmitted - Subset of
2. BACV -
3. Fair Value $ 3,018,615,774 |$ -1$ -8
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(6)

()

®)

Securities Sold Under Repo — Secured Borrowing by NAIC Designation

ENDING BALANCE

NONE

2
NAIC 1

NAIC 2

NAIC 3

Bonds - BACV

Bonds - FV

LB & SS - BACV

LB &SS-FV

Preferred Stock - BACV
Preferred Stock - FV
Common Stock
Mortgage Loans - BACV
Mortgage Loans - FV
Real Estate - BACV
Real Estate - FV
Derivatives - BACV
Derivatives - FV

Other Invested Assets - FV
Total Assets - BACV
Total Assets - FV

ko osgmx—~s@™ 0a0op

Other Invested Assets - BACV

3,018,615,774
3,018,615,774

3,018,615,774
3,018,615,774

© &

& &N

ENDING BALANCE

NAIC 4

NAIC 6

8
NON-
ADMITTED

Bonds - BACV

Bonds - FV

LB & SS - BACV

LB &SS-FV

Preferred Stock - BACV
Preferred Stock - FV
Common Stock
Mortgage Loans - BACV
Mortgage Loans - FV
Real Estate - BACV
Real Estate - FV
Derivatives - BACV
Derivatives - FV

Other Invested Assets - FV
Total Assets - BACV
Total Assets - FV

lbkoos3z3~x—~5a@ ™ 0 a0 o

Other Invested Assets - BACV

p=a+cte+g+h+j+l+n
q=b+d+f+g+i+k+m+o

Collateral Received - Secured Borrowing

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

Maximum Amount
1. Cash
2. Securities (FV)

129,727,704
3,065,998,409

& &N

b.

Ending Balance
1. Cash
2. Securities (FV)

18,780,877
3,021,946,900

& &

Cash & Non-Cash Collateral Received — Secured Borrowing by NAIC Designation

ENDING BALANCE

1
NONE

2
NAIC 1

NAIC 2

NAIC 3

Cash

Bonds - FV

LB & SS-FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV

Total Collateral Assets - FV
j- (Sum of a through i)

“FT@ e a0 o

18,780,877

18,780,877

©“

3,021,946,900

3,021,946,900

ENDING BALANCE

NAIC 4

NAIC 5

NAIC 6

8
DOES NOT
QUALIFY
AS
ADMITTED

Cash

Bonds - FV

LB & SS-FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV

Total Collateral Assets - FV
j- (Sum of a through i)

“Ta@™e a0 o

Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR VALUE

aooow

Overnight and Continuous
30 Days or Less

31 to 90 Days

> 90 Days

2 €N P P

259,215,895
2,787,046,284
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(10) The company did not have any repurchase agreements where cash collateral received was reinvested as of March 31, 2023.

(11)

Liability to Return Collateral — Secured Borrowing (Total)

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a.  Maximum Amount
1. Cash (Collateral — All) $ 129,727,704 |$ -1$ $
2. Securities Collateral (FV) $ 3,065,998,409 |$ -1$ $
b. Ending Balance
1. Cash (Collateral — All) $ 18,780,877 |$ -1$ -1$
2. Securities Collateral (FV) $ 3,021,946,900 |$ -1$ -1$

Reverse repurchase agreements transactions accounted for as secured borrowing: The Company did not have any reverse repurchase
agreements transactions accounted for as secured borrowing as of March 31, 2023.

Repurchase agreements transactions accounted for as a sale: The Company did not have any repurchase agreements transactions
accounted for as a sale as of March 31, 2023.

Reverse repurchase agreements transactions accounted for as a sale: The Company did not have any reverse repurchase agreements
transactions accounted for as a sale as of March 31, 2023.

Real estate - No change

Low-income housing tax credit - No change

Restricted assets - No change

Working capital finance investments: The Company did not invest in working capital finance investments as of March 31, 2023.

Offsetting and netting of assets and liabilities: The Company reports derivative and repurchase agreement assets and liabilities as
gross in the financial statements without offsetting as of March 31, 2023.

5GI Securities:

Investment Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Current Year |Prior Year |Current Year |Prior Year |Current Year |Prior Year
(1) Bonds - AC 210 191 | $1,559,728,277 | $1,456,580,250 | $1,526,712,672 | $1,434,388,058
(2) LB&SS-AC
(3) Preferred Stock - AC 3 3 7,129,836 7,014,496 10,728,262 9,920,777
(4) Preferred Stock - FV
(5) Total (1+2+3+4) 213 194 |  $1,566,858,113 | $1,463,594,746 | $1,537,440,934 | $1,444,308,835

AC -

Amortized Cost FV - Fair Value

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

q.

r.

Prepayment penalty and acceleration fees:

1.

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

Number of CUSIPS
2. Aggregate amount of investment income

Three Months Ended March 31, 2023

General Account

Separate Account

$

4

937,907 $

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

Note 7 — Investment Income — No change

Note 8 — Derivative Instruments

a.

b.

The Company did not have any deferred derivative premium payments under SSAP No. 86.

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

Note 9 — Income Taxes — No changes.

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

a-c. MassMutual Holding LLC (MMHLLC) paid $450,000,000 in dividends to MassMutual for the three months ended March 31, 2023, which
were declared in 2022, and paid $344,000,000 in dividends to MassMutual for the three months ended March 31, 2022, which were
declared in 2021.

MMHLLC declared an additional $280,000,000 in dividends to MassMutual for the three months ended March 31, 2023.

MassMutual contributed capital of $43,711,417 to MMHLLC for the three months ended March 31, 2023 and $65,100,000 for the three
months ended March 31, 2022.

In February 2023, MassMutual made capital contributions of $45,000,000 to ITPS Holdings LLC.
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In March 2023, MassMutual made capital contributions of $87,814,303 to MassMutual Mortgage Lending LLC, $50,000,000 to MMIH

Bond Holdings LLC, and $13,100,000 to MML CM LLC.

. No change

Subsidiaries of MMHLLC are involved in litigation and investigations arising in the ordinary course of their business, which seek
compensatory damages, punitive damages and equitable remedies. Although the Company is not aware of any actions or allegations
that reasonably could give rise to a material adverse impact to the Company’s financial position or liquidity, the outcome of litigation
cannot be foreseen with certainty. It is the opinion of management that the ultimate resolution of these matters will not materially impact
the Company’s financial position or liquidity. However, the outcome of a particular proceeding may be material to the Company’s surplus
for a particular period depending upon, among other factors, the size of the loss and the level of the Company’s changes in surplus for

the period.

The Company has no parent.

h-o. No change

Note 11 — Debt

a.

b.

No change.

Federal Home Loan Bank agreements:

(1) The Company is a member of the Federal Home Loan Bank of Boston (FHLB Boston). Through its membership, the Company has
conducted business activity (borrowings) with the FHLB Boston. The Company uses these funding agreements with the FHLB
Boston in an investment spread strategy, consistent with its other investment spread operations. The Company has determined
the actual maximum borrowing capacity as $6,000,000,000. The Company’s unused capacity was $3,891,952,092 as of March 31,

2023.
(2) FHLB Boston capital stock

a. Aggregate totals:

1. Current Year:

(=)

Activity Stock
Excess Stock
Aggregate Total

D QO

,.\,.\,.\,\,\A
-] (¢
=

- = — = =

Membership stock - Class A
Membership stock - Class B

as Determined by the Insurer

2. Prior Year-end:

O

Activity Stock
Excess Stock
Aggregate Total

() (¢
—_— —_—= = =

~ e~~~ o~~~
o

—
=

Membership stock - Class A
Membership stock - Class B

as determined by the Insurer

Actual or Estimated Borrowing Capacity

Actual or Estimated Borrowing Capacity

March 31, 2023

1 2 3

Total General Separate

2+3 Account Account
$ -$ -$ -
5,000,000 5,000,000 -
84,000,000 84,000,000 -
2,670,000 2,670,000 -
$ 91,670,000 $ 91,670,000 $ -
$ 6,000,000,000 $ 6,000,000,000 $ -
$ -$ -$ -
5,000,000 5,000,000 -
84,000,000 84,000,000 -
7,820,000 7,820,000 -
$ 96,820,000 $ 96,820,000 $ -
$ 6,000,000,000 $ 6,000,000,000 $ -

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption:

Three Months Ended March 31, 2023

1 2 Eligible for Redemption
3 4 5 6
Current Not Eligible Less 6 Months 1to Less
Membership Year for Than 6 to Less Than 3to5
Stock Total Redemption Months Than 1 Year 3 Years Years
1. ClassA $ - $ - $ - $ - $ - $ -
2. ClassB 5,000,000 5,000,000 - - - -
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(3) Collateral pledged to FHLB:

a. Amount pledged as of March 31, 2023:
1. Current year total general and separate accounts:

Fair
Value

Carrying
Value

Aggregate Total
Borrowing

Total collateral pledged $ 3,391,213,161

2. Current year general account:

$ 2,569,307,136

$ 2,108,047,908

Fair
Value

Carrying
Value

Aggregate Total
Borrowing

Total collateral pledged $ 3,391,213,161

3. Current year separate accounts:

$ 2,569,307,136

$ 2,108,047,908

Fair Carrying Aggregate Total
Value Value Borrowing
Total collateral pledged $ -3 - $ -
4.  Prior year-end total general and separate accounts:
Fair Carrying Aggregate Total
Value Value Borrowing

Total collateral pledged $ 3,663,321,862

$ 2,536,224,711

b.  Maximum amount pledged for the three months ended March 31, 2023:

1. Current year total general and separate accounts:

$ 2,110,751,541

Fair
Value

Carrying
Value

Amount Borrowed
at Time of Maximum
Collateral

Maximum collateral pledged $ 3,631,258,342

2. Current year general account:

$ 2,603,372,084

$ 2,113,979,041

Fair
Value

Carrying
Value

Amount Borrowed
at Time of Maximum
Collateral

Maximum collateral pledged $ 3,631,258,342

3.  Current year separate accounts:

$ 2,603,372,084

$ 2,113,979,041

Amount Borrowed

Fair Carrying at Time of Maximum
Value Value Collateral
Maximum collateral pledged $ - 9 - $ -
4.  Prior year-end total general and separate accounts:
Amount Borrowed
Fair Carrying at Time of Maximum
Value Value Collateral

Maximum collateral pledged $ 3,879,407,520

7.9
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(4) Borrowing from FHLB:
a. Amount:

1. Current year:
March 31, 2023

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Account Reserves Established
(a) Debt $ - 8 - 8 - $ -
(b) Funding agreements 2,108,047,908 2,108,047,908 - 2,108,047,908
(c) Other - - - -
(d) Aggregate total $ 2,108,047,908 $ 2,108,047,908 $ - $ 2,108,047,908

2. Prior Year-end:
December 31, 2022

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Account Reserves Established
(a) Debt $ - 8 - 8 - $ -
(b) Funding agreements 2,110,751,541 2,110,751,541 - 2,110,751,541
(c) Other - - - -
(d) Aggregate total $ 2,110,751,541 § 2,110,751,541 § - $ 2,110,751,541

b. Maximum Amount:

Three Months Ended March 31, 2023

1 2 3
Total General Separate
2+3 Account Account
1. Debt $ - $ - 3 -
2. Funding 2,113,979,041 2,113,979,041 -
3. Other - - -
4. Aggregate $ 2,113,979,041 $ 2,113,979,041 $ -

c. FHLB - Prepayment Obligations:

Does the company have prepayment
obligations under the following
arrangements (YES/NO)?

1. Debt N/A
2. Funding agreements NO
3. Other N/A

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement
Benefit Plans
a. Defined Benefit Plan:

(1) The Company sponsors multiple employee benefit plans, providing retirement, life, health and other benefits to employees, certain
employees of unconsolidated subsidiaries, agents, general agents and retirees who meet plan eligibility requirements.

(2-3) No change

(4) Components of net periodic benefit cost/(benefit)
For Three Months Ended March 31,

2023 2022 2023 2022 2023 2022

Pension Postretirement Special or Contractual

Benefits Benefits Benefits per SSAP No 11
a. Service cost $ 21,623,065 $ 24,246,155 $ $1,950,000 $ 2,400,000 $ -$ -
b. Interest cost 31,219,345 21,432,990 3,875,000 2,575,000 - -
c. Expected return on plan assets (42,135,780) (48,404,854) - - - -
d. Transition asset or obligation - - - - - -
e. Gains and losses 6,662,975 2,331,789 (2,175,000) (400,000) - -
f.  Prior service cost or (benefit) - - (1,375,000) (1,375,000) - -
h. Total net periodic benefit cost/(benefit) $ 17,369,605 $ (393,920)$ 2,275,000 $ 3,200,000 $ -$ -

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
(a-c) No change

(d) The Company is a mutual company, and as such does not pay stockholders’ dividends.
(e-m) No change

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

Gain contingencies - No change

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

All other contingencies:

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

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

Note 15 — Leases - No change

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

Credit Risk - No change

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

a.

b.

C.

Transfers of receivables reported as sales - No change

Transfer and servicing of financial assets - No change

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

enhance the Company's yield on its investment portfolio.

(2)  The Company did not sell any securities with the NAIC Designation 3 or below, or unrated, through the three months ended
March 31,2023 that were reacquired within 30 days of the sale date.

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

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

Note 20 — Fair Value Measurements

a.

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

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

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

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

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

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

application. These policies and guidelines address the use of inputs, price source hierarchies and provide controls around the valuation
processes. These controls include appropriate review and analysis of prices against market activity or indicators for reasonableness,
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(1)

approval of price source changes, price overrides, methodology changes and classification of fair value hierarchy levels. The valuation
policies and guidelines are reviewed and updated as appropriate.

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

The fair value of group annuity contracts and 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 Bloomberg Barclays Global-Aggregate Total Return 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.

The following presents the Company's fair value hierarchy for assets and liabilities that are carried at fair value:

March 31, 2023

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Financial assets:

Bonds:

All other governments $ -3 5,359,622 $ -3 -3 5,359,622

Special revenue $ - 3 1,117,180 $ - $ - 3 1,117,180

Industrial and miscellaneous 65,354,164 91,930,827 121,541,649 - 278,826,640

Hybrid securities - 1,229,175 - - 1,229,175
Preferred stocks 23,819,371 - 55,418,881 - 79,238,252
Common stock - subsidiaries and affiliates 342,297,435 - 624,589,355 - 966,886,790
Common stock - unaffiliated 673,403,008 194,220 944,171,807 - 1,617,769,035
Derivatives:

Interest rate swaps - 15,553,831,267 - - 15,553,831,267

Options 20,984,050 528,847,226 - - 549,831,276

Currency swaps - 3,010,621,730 - - 3,010,621,730

Forward contracts - 81,865,558 - - 81,865,558

Financial futures 125,794,348 - - - 125,794,348
Separate account assets 35,790,067,487 16,908,151,941 1,699,810,216 - 54,398,029,644

Total financial assets carried

at fair value $ 37,041,719,863 $ 36,183,148,746 3,445,531,908 $ - $ 76,670,400,517
Financial liabilities:
Interest rate swaps $ - $ 10,705,419,935 - $ - $ 10,705,419,935
Options 3,856,200 - - - 3,856,200
Currency swaps - 134,391,889 - - 134,391,889
Forward contracts - 60,638,371 - - 60,638,371
Credit default swaps - 17,224,180 - - 17,224,180
Financial futures 24,080,731 - - - 24,080,731
Total financial liabilities carried
at fair value $ 27,936,931 $ 10,917,674,375 - $ - $ 10,945,611,306

The Company reviews the fair value hierarchy classifications each reporting period. Changes in the observability of the valuation attributes and
the level of market activity may result in a reclassification of certain financial assets or liabilities between fair value hierarchy classifications. Such
reclassifications are reported as transfers between levels at the beginning fair value for the reporting period in which the changes occur. For the
period ended March 31, 2023, there were derivative transfers between Level 2 and Level 1 for options and futures are priced using quoted marks.
The Company does not have any financial instruments that were carried at NAV as a practical expedient.
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Financial assets:

Bonds:

All other governments

Special revenue

Industrial and miscellaneous

Preferred stocks

Common stock - subsidiaries and affiliates
Common stock - unaffiliated

Derivatives:

Interest rate swaps

Options

Currency swaps

Forward

contracts

Financial futures

Separate account assets

Total financial assets carried

at

fair value

Financial liabilities:

Derivatives:

Interest rate swaps

Options

Currency swaps

Forward

Credit default swaps

contracts

Financial futures

Total financial liabilities carried

at

fair value

December 31, 2022

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
- 5,554,888 - - 5,554,888
$ - $ 1,381,125 $ - 8 - $ 1,381,125
- 85,060,941 219,991,919 - 305,052,860
20,529,430 - 46,860,117 - 67,389,547
109,945,579 - 349,974,518 - 459,920,097
506,886,908 - 970,148,972 - 1,477,035,880
- 18,287,418,022 - - 18,287,418,022
29,969,900 608,882,832 - - 638,852,732
- 3,070,767,448 - - 3,070,767,448
- 13,803,075 - - 13,803,075
21,108,555 - - - 21,108,555
34,930,934,386 16,789,645,046 1,693,225,225 - 53,413,804,657

$ 35619374758 §

38,862,513,377 $

3,280,200,751 $

- $77,762,088,886

$ - $ 13,036,298,722 $ - % - §$ 13,036,298,722
5,952,000 - - - 5,952,000

- 708,572,178 - - 708,572,178

- 236,132,392 - - 236,132,392

- 12,319,618 - - 12,319,618

2,985,920 - - - 2,985,920

$ 8,937,920 $ 13,993,322,910 $ - $ - $14,002,260,830

(2) The following presents changes in the Company's Level 3 financial instruments that are carried at fair value:

Financial assets:

Bonds:
Industrial and miscellaneous
Parent, subsidiaries

Preferred stock

Common stock - subsidiaries

and affiliates

Common stock - unaffiliated

Derivatives:

Separate account assets

Total financial assets

Balance Gains Gains Balance
as of Transfers (Losses) in (Losses) in as of

1/1/2023 In Out Net Income Surplus Purchases Issuances Sales Settlements 3/31/2023
$ 219,761,776 $ $  (94,742,390) $ (1,827,818) § 1,574,417 $ 2,543,948 $ - $ (5764,075) § (4,209) $ 121,541,649
47,089,392 2,601,644 - 4,157,532 1,670,313 - - 55,418,881
349,974,519 - (5,593,673) - 271,060,640 - 9,147,869 - - 624,589,355
970,144,486 3,065,827 (3,255,561) 342,272 (65,150,463) 20,990,409 18,535,909 - (501,072) 944,171,807
1,693,225,223 4,826,843 (14,000,000) 31,100,793 - 18,117,378 - (33,128,560) (331,463) 1,699,810,216
$ 3,280,195396 $ 7,892,670 $ (114,989,980) $ 29615247 § 211,642,126 $ 43222048 § 27,683,778 $ (38,892,635) $ (836,744) $ 3,445,531,908

(1) 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.

Financial assets:
Bonds:
Industrial and miscellaneous
Preferred Stock
Common stock - subsidiaries
and affiliates
Common stock - unaffiliated
Separate account assets

Total financial assets

Balance Gains Gains Balance
as of Transfers(” (Losses) in (Losses) in as of
01/01/2022 In Out Net Income Surplus Purchases Issuances Sales Settlements 12/31/2022

$ 186,869,899 $ 63,585,571 $ - 8 2,558,223 $ (8,848976) $ 19,170,175  $ 8,598,716 §$ - $ (52171,832) § 219,761,776
18,015,655 47,000,000 - - (17,926,263) - - - - 47,089,392
253,282,028 - (116,414,688) (12,864,161) 110,495,297 (793,391,645) 979,949,809 (64,925,851) (6,156,270) 349,974,519
753,425,003 416 (3,730,890) 27,616,461 2,294,443 326,642,527 3,111,577 (27,035,206) (112,179,845) 970,144,486
1,893,940,793 - (12,868,618) (173,960,223) - 282,160,365 - (295,557,370) (489,724) 1,693,225,223
$ 3,105,533,378  $110,585,987  $ (133,014,196) $  (156,649,700) $ 86,014,501 § (165,418,578) $ 991,660,102 § (387,518,427) $ (170,997,671) §$ 3,280,195,396

(1) 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. The common stock unaffiliated assets were transferred from Level 2 to Level 3 due to a change in the observability of pricing inputs.

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

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

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

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

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

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

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

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

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

b. The Company provides additional fair value information in Note 21 "Other Items".
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Financial assets:

Bonds:

U. S. government and agencies

All other governments

March 31, 2023

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

States, territories and possessions

Political subdivisions

Special revenue

Industrial and miscellaneous

Parent, subsidiaries and affiliates

Preferred stocks

Common stocks - subsidiaries

and affiliates(”

Common stocks - unaffiliated
Mortgage loans - commercial
Mortgage loans - residential
Cash, cash equivalents and

short-term investments

Derivatives:

Interest rate swaps

Options

Currency swaps

Forward contracts

Credit default swaps

Financial futures

Separate account assets

Financial liabilities:

Repurchase agreements

Commercial paper

Guaranteed interest contracts

Group annuity contracts and

other deposits

Individual annuity contracts

Supplementary contracts

Derivatives:

Interest rate swaps

Options

Currency swaps

Forward contracts

Credit default swaps

Financial futures

Net Not

Asset Practicable

Aggregate Admitted Value (Carrying

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

$ 4,512,343,859 $ 4,687,841,738 $ - 4,512,181,754 $ 162,104 -
1,393,917,639 1,614,791,163 - 1,335,141,006 58,776,633 -
247,249,837 248,181,915 - 247,249,837 - -
396,869,724 403,498,363 - 396,869,724 - -
4,255,414,231 4,228,137,672 - 4,248,961,642 6,452,590 -
109,730,917,118 119,421,429,950 97,906,273 47,811,335,145 61,821,675,701 -
7,534,950,543 8,145,457,816 - 1,097,465,269 6,437,485,273 -
375,055,928 368,369,826 64,334,826 - 310,721,102 -
966,886,790 966,886,790 342,297,435 - 624,589,355 -
1,617,769,035 1,617,769,035 673,403,008 194,220 944,171,807 -
19,094,022,498 20,420,756,914 - - 19,094,022,498 -
4,164,425,736 4,421,487,979 - - 4,164,425,736 -
5,725,403,728 5,725,403,728 364,844,048 5,360,559,680 - -
15,672,086,997 15,553,831,267 - 15,672,086,997 - -
549,831,276 549,831,276 20,984,050 528,847,226 - -
3,011,874,890 3,011,874,890 - 3,010,621,730 - -
81,865,558 81,865,558 - 81,865,558 - -
460,000 - - 460,000 - -
125,794,348 125,794,348 125,794,348 - - -

54,398,029,645

3,017,044,862
249,947,917
14,691,985,690

1,902,272,364
18,236,363,922
1,062,884,133

15,834,419,935
3,856,200
916,555,208
60,638,371
17,312,095
24,080,731

54,398,029,645

3,017,044,862
249,947,917
15,368,268,596

2,164,840,219
18,614,263,645
1,061,788,035

10,705,419,935
3,856,200
916,555,208
60,638,371
17,822,080
24,080,731

35,790,067,487

3,856,200

24,080,731

16,908,151,941

3,017,044,862
249,947,917

15,834,419,935
134,391,889
60,638,371
17,312,095

1,699,810,216

14,691,985,690

1,902,272,364
18,236,363,922
1,062,884,133

(Common stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had a statutory carrying value of $23,598,655,594
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December 31, 2022

Net Not
Asset Practicable
Aggregate Admitted Value (Carrying
Fair Value Assets Level 1 Level 2 Level 3 (NAV) Value)
Financial assets:
Bonds:
U. S. government and agencies 4,427,766,511  $ 4,764,141,765 $ - 4,427,676,771 89,740
All other governments 1,385,020,246 1,635,488,544 - 1,322,861,870 62,158,376
States, territories and possessions 241,029,806 248,419,799 - 241,029,806 -
Political subdivisions 388,165,728 404,416,301 - 388,165,728 -
Special revenue 4,110,747,489 4,186,668,736 - 4,101,957,597 8,789,892
Industrial and miscellaneous 105,790,586,118 117,023,317,719 42,325,191 45,769,408,257 59,978,852,670
Parent, subsidiaries and affiliates 7,956,165,771 8,182,767,682 - 1,014,933,180 6,941,232,591
Preferred stocks 445,941,513 451,411,752 45,250,616 - 400,690,897
Common stock - subsidiaries
and affiliates(” 459,920,097 459,920,097 109,945,579 - 349,974,518
Common stock - unaffiliated 1,477,035,880 1,477,035,880 506,886,908 - 970,148,972
Mortgage loans - commercial 19,151,961,603 20,755,372,546 - - 19,151,961,603
Mortgage loans - residential 3,892,448,035 4,216,591,382 - - 3,892,448,035
Cash, cash equivalents and
short-term investments 5,568,063,455 5,568,063,455 419,730,608 5,148,332,847 -
Derivatives:
Interest rate swaps 18,456,834,141 18,287,418,022 - 18,456,834,141 -
Options 638,852,732 638,852,732 29,969,900 608,882,832 -
Currency swaps 3,070,767,448 3,070,767,448 - 3,070,767,448 -
Forward contracts 13,803,075 13,803,075 - 13,803,075 -
Credit default swaps 460,000 - - 460,000 -
Financial futures 21,108,555 21,108,555 21,108,555 - -

Separate account assets

Financial liabilities:

Repurchase agreements
Commercial paper
Guaranteed investment contracts
Group annuity contracts

and other deposits
Individual annuity contracts
Supplementary contracts
Derivatives:

Interest rate swaps

53,413,804,657

3,041,983,723
249,947,917
13,802,550,862

1,889,919,988

16,214,481,799

1,139,882,636

18,165,298,722

53,413,804,657

3,041,983,723
249,947,917
14,701,159,948

2,162,490,271

17,000,232,720

1,138,650,972

13,036,298,722

34,930,934,386

16,789,645,046

3,041,983,723
249,947,917

18,165,298,722

1,693,225,225

13,802,550,862

1,889,919,988
16,214,481,799
1,139,882,636

Options 5,952,000 5,952,000 5,952,000 - -
Currency swaps 708,572,178 708,572,178 - 708,572,178 -
Forward contracts 236,132,392 236,132,392 - 236,132,392 -
Credit default swaps 12,574,665 13,004,716 - 12,574,665 -
Financial futures 2,985,920 2,985,920 2,985,920 - -

MCommon stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had statutory carrying values of $24,222,743,540

d.

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

Note 21 — Other Iltems

a.

b.

Unusual or infrequent items - No change

Troubled debt restructuring - No change

Other disclosures and unusual items:

Business risks

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

Insurance and underwriting risks

The Company prices its products based on estimated benefit payments reflecting assumptions with respect to mortality, morbidity,
longevity, persistency, interest rates and other factors. If actual policy experience emerges that is significantly and adversely different
from assumptions used in product pricing, the effect could be material to the profitability of the Company. For participating whole life
products, the Company’s dividends to policyholders primarily reflect the difference between actual investment, mortality, expense and
persistency experience and the experience embedded in the whole life premiums and guaranteed elements. The Company also
reinsures certain life insurance and other long-term care insurance policies to mitigate the impact of its underwriting risk.
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Investment and interest rate risks

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

The levels of U.S. interest rates are influenced by U.S. monetary policies and by the relative attractiveness of U.S. markets to investors
versus other global markets. As interest rates increase, certain debt securities may experience amortization or prepayment speeds that
are slower than those assumed at purchase, impacting the expected maturity of these securities and the ability to reinvest the proceeds
at the higher yields. Rising interest rates may also result in a decrease in the fair value of the investment portfolio. As interest rates
decline, certain debt securities may experience accelerated amortization and prepayment speeds than what was assumed at purchase.
During such periods, the Company is at risk of lower net investment income as it may not be able to reinvest the proceeds at comparable
yields. Declining interest rates may also increase the fair value of the investment portfolio.

Interest rates also have an impact on the Company’s products with guaranteed minimum payouts and on interest credited to account
holders. As interest rates decrease, investment spreads may contract as crediting rates approach minimum guarantees, resulting in an
increased liability.

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

Currency exchange risk

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

Credit and other market risks

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

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

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

The spread of the coronavirus had caused increased cases of COVID-19 and significant volatility in U.S. and international markets.
There is significant uncertainty around the breadth and duration of business disruptions related to COVID-19, as well as its impact on
the U.S. and international economies. At this time, the Company is not able to reliably estimate the length and severity of the COVID-
19 public health crises and, as such, cannot quantify its impact on the financial results, liquidity and capital resources and its operations
in future periods.

Political Uncertainties

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

State transferrable tax credits - No change

Subprime mortgage related risk exposure:
(1) No change

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

Three Months Ended March 31, 2023

Actual Carrying Fair

Alt-A: Cost Value Value OTTI

a. Residential mortgage-backed securites $ 162,207,473 ¢ 187,500,230 ¢ 190,827,435 § 947,525
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCAs * $ 6,419,933 § 7,980,433 § 8,011,565 $ 43,479
f. Other assets - - - -
g. Total $ 168,627,407 $ 195480663 $ 198,839,000 $ 991,004

*The Company's SCA, C.M. Life, has investments in Alt-A and subprime mortgages, as does C.M. Life's SCA, MML
Bay State. These investments comprise less than 1% of the Company's invested assets.

Year Ended December 31, 2022

Actual Carrying Fair

Alt-A: Cost Value Value OTTI

a. Residential mortgage_backed securities $ 149,219,166 $ 175,405,029 $ 177,868,702 $ 2,353,327
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - N
e. Equity investments in SCAs * 13,715,674 15,459,243 15,231,106 81,767
f. Other assets - - - -
g. Total $ 162,934,841 190,864,272 193,099,808 2,435,094

*The Company's Subsidiaries and Controlled Affiliates (SCA), C.M. Life Insurance Company (C.M. Life), has investments in
Alt-A and subprime mortgages, as does C.M. Life's SCA, MML Bay State Insurance Company (MML Bay State). These
investments comprise less than 1% of the Company's invested assets.

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

g. Retained asset accounts - No change

Note 22 — Events Subsequent
Management of the Company has evaluated subsequent events through May 12, 2023, the date the financial statements were available to
be issued to state regulators and subsequently on the Company’s website. No events have occurred subsequent to the date of the financial
statements, except for:

On April 12, 2023, MassMutual issued a $750,000,000 funding agreement with a 4.50% fixed rate and a 3-year maturity.
On May 3, 2023, MassMutual issued a CHF 215,000,000 funding agreement with a 2.65% fixed rate and a 5-year maturity.

Note 23 — Reinsurance - No change

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

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

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses
There was no increase to reserves in 2023 for incurred losses and loss adjustment expenses attributable to insured events of prior years,
which considered corrections of prior year errors.

Note 26 — Intercompany Pooling Arrangements - No change

Note 27 — Structured Settlements - No change

Note 28 — Health Care Receivables - No change

Note 29 — Participating Policies - No change

Note 30 — Premium Deficiency Reserves - No change

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

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

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

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

Note 35 — Separate Accounts - No change

Note 36 — Loss/Claim Adjustment Expenses - No change
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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 reqUIred Dy the MOGEI ACE? .........c.c.cvovceeueieieeeeeceete e et ee ettt e e aet et e e e s eae et esessesetetesesenssseaeses et enssssaesesesansnsnaesasesansnsssesesasansnsnaesesasnn Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii et 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 settiement of the
TEPOTHING ENELY? «....oveeecececeeee et ceeee e et et s aeaete s s s sasaese s s s sssastese s s sssasses et s s s asasseses s s sssseesesas s asanseses s assssnsesesas s nssseses s sassnsssesas s assnansesesansnsnsnsesaras Yes[ 1 No[X]
LT F= (=N el i =g Lo L PRV RURUR RPN
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR 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? ............ccocoiiiii 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? ..........ccoiiiiiiiiii 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. ............cccoeiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis 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. .......... 12/31/2019
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2019
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 06/25/2021
By what department or departments?
Commonwealth of Massachusetts DiviSion Of INSUFANCE ... oo
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............covoieiieeeeeeeee ettt e et e et s e e e e e s e st es et e e s e e e s et es et eseae e e s s seseseaeseeseesssesnsesnananaens 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? ...........vrueueieiiieeieieieieieeeeie ettt sttt sttt ssnanas 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 ...
Baring International Investment Limited
Barings Securities LLC
MML Distributors, LLC Springfield,
MML Investment Advisers, LLC ... |Springfield,
MML Investors Services, LLC ...... ... |Springfield,
MML Strategic Distributors, LLC .. Springfield,
The MassMutual Trust Company, 0CC Windsor, CT
Flourish Financial, LLC ......ocoooieoeeeeeeeeeeeee e New York, NY e

Charlotte, NC ..ooiieiccerrecceennneees o e o ... YES....
London, UK ...... CWYES....
Charlotte, NC ... ... YES....
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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? .............ccccooiiiiiiiiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

(b) Full, fair, accurate, 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 @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas

If the response to 9.2 is Yes, provide information related to amendment(s).

Code has been updated to reflect policy name changes and removed policy links from the document. .............ccoooiiiiiiiiiiiieeee

Have any provisions of the code of ethics been waived for any of the specified OffiCEIrS? ..........ooiiiiiii s

If the response to 9.3 is Yes, provide the nature of any waiver(s).

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreEmMENtS.) ..o

If yes, give full and complete information relating thereto:

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

If yes, please complete the following:

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccoiiiiiiiiiieeeeeee s

FINANCIAL

INVESTMENT

1

Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ ] No[ X]

Yes [ X] No[ ]

Current Quarter
Book/Adjusted
Carrying Value

.8,182,767,683

.. 24,256,245,062

5,819,534 ,567
38,258 547 333

8,145,457,816

. 24,729,739,108

5,630,537,793
38,505,734 717

oL Le e

Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiii e $
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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 [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Citibank, NoA. e 333 West 34th Street, New York, NY 100071 ....ccoooioiiiiieeee e
State Street Global SErvices .......ccovooiooieeeeceeeeeee e 801 Pennsylvania Avenue, Kansas City, MO 64105 ........cccccooeveiiviinnee
CitibanK, NoA. e 2 Park Street Sydney, NSW 2000 ..........ccccoeioieiereiiecieieceeeeeeeee e
Citibank, N.A. o London Canada SQ Service CTR Citigroup CTR 25 Canada Sq London E14
LB UK ettt
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceoeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
20 Gates Management, LLC .......ccoovivevieiiieeeieceecece e
Angelo, Gordon & Co., L.P. ......
Apollo Capital Management, L.P. ...
Apollo Insurance Solutions Group LP ........cccooieveiiiiicieeeceeeeeeeeee e
Ares Management LLC .......o.ouoioioiicceeee e
Barings LLC
Carlyle Aviation Group Capital Markets LLC
Centerbridge Martello Advisors, LLC ..o
Fractal Investments LLC ..................
Franklin Advisers, Inc. ...........
Great-West Capital Management LLC .......cocoooiiiciiiecce s
IFM Investors Py LEd ....ccooooiieciccecc e
Invesco Investment Management Company
Jefferies Finance LLC ......cccccovvvivcrcrinne
Pacific Investment Management Company LLC ..
Western Asset Management Company .............
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSetS?............cccvuevirririieriiereiiieeee e Yes [ ] No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccccevevrerererrieieeenennns Yes [ ] No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
1565480 ......ococevinnne 20 Gates Management, LLC ........occooiriininicninncece e 549300P9T431XY751068 ........ NO
131940 .. . |Angelo, Gordon & Co., L.P. ... .. | XXJBOBRONBOFETFPCB63 ........ . |NO..
Apollo Capital Management, L.P. ..cooooiiiiiiiiiieeceiein 549300C43LOTF7UALBO2 ........ NO
Apollo Insurance Solutions Group LP .......cccooveviivciciciinee 549300C43L0TF7UALBO2 ........ NO
... |Ares Management LLC 549300JA9GMPFTSVQQO5 ........ ... [NO..
. |Barings LLC ..o.cooiiiiiceeccc 549300G36F 1EZSAMAM3T ........ . |DS..
Carlyle Aviation Group Capital Markets LLC ........cccooeverevnnene. 54930010815L9BP71G93 ........ NO...ovvrine
Fractal Investments LLC ..o 984500014 JFDO06CBCIG ........ SEC e NO..oene

157359 ..

... |Franklin Advisers, Inc. ..............
. |Great-Wlest Capital Management LLC

... |Jefferies Finance LLC
. |Pacific Investment Management Company LLC

Centerbridge Martello Advisors, LLC

IFM Investors Pty Ltd
Invesco Investment Management Company

Western Asset Management Company ...

. |B1CGINRZDDJODQEXBS2

.. | 549300KGPYOZYGYYNGS
| 54930005456 1UXU I CN46

549300S3EPOXVXYND485
5493002BVK0Q I 7KW7HO3
037NHJVF7S522 1 10NOUB3
549300SKVB18YSSIDT75

549300F5X7LPP05D3544
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18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .................... Yes[ ] No[X]
18.2 If no, list exceptions:

At 3/31/2023, 210 issues for 167 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 $4,724,295,062 or 4.22% of all assets. ......

19. By self-designating 5GlI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ............ceeuruiiiiiiirieieteieiee ettt s s e s st s et esese et s s esesesesese e st esesesenenene Yes [ X] No[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMIES? ............ccooiiiiiiiiiiii e Yes[ 1 No[X]

21. 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? .............ccccoeiiiiiine Yes[ 1 No[X]
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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 ...onveveeietenieeeeieteieteseeteseetete et e se e ese st eseseeses e s ese s ese s ese s esesseses e eseseeses e s e s e s ese s esessesensesensesese et ess s esessenensesesseseseesennas B
1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiieietetet ettt ettt ettt ettt ettt sese s et et et et e b e b e s e se st s ss et e s et esesessas et ssas et esesesesnss s ssasasetesesesnrnana S 4,421,493,951
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieeee ettt ettt ettt s et et e et et e bt es e se s s s st e s e b e s e s e ssas s es et et et et esesess s st et esesesesesnasasasesasesesesen B 20,384,113,350
1.14 Total Mortgages iN GOOA STANAING ..........coveveveveriecieeecie e teteteteee ettt ettt s e s e s e s s s st et et eses s s s s aseseseseseasssasassesesenas $ 24,805,607,301

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAI MOTGAGES ...........vvvevieieieieee ettt ettt ettt a e et e s et et et et eseae s s e s et et e b e b e s ess s es e s et et et et esesess s ss et esesesesesssnasasesasesesesn B 36,637,592
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccccveveueueueeceeeee ettt ettt s st eses e e s s s s s sesesesessasnsesesenas B 36,637,592
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) .....cccevorecuereieeeeececee e ee et $ 24,842,244 ,893

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

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

Operating Percentages:

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

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
.. AA-5420050 . 11/20/2021 .. [KOREAN REINSURANCE COMPANY (KRUH) ..... .|Unauthorized
..06-0839705 . 11/20/2021 .. | SWISS RE LIFE & HEALTH AMERICA INC. . .| Authorized..
13-2572994 11/20/2021 .. | GENERAL RE LIFE CORPORATION (GRUH) ........cccccerneee .| Author ized..
59-2859797 01/01/2023 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAEA) . .| Authorized..
59-2859797 01/01/2023 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAEC) . .| Author ized..
..59-2859797 01/01/2023 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAH4) . .| Authorized..
..13-3126819 ......[...07/07/2018 .. |SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUU2) .... .| Author ized..
..13-3126819 ...11/20/2021 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUUH) Author ized




STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama .....coooiiiiii e AL | b s 12,457,808 |.......... 23,138,830 |.....ee.. 1,910,219 |........... 5,578,671 |.......... 43,085,528 |............ 1,415,962
2. AIASKA .. AK e b s 815,467 |........... 4,570,138 |.cooeen 122,113 | 589,550 |........... 6,097,268 |........... 8,5%, 118
3. Arizona ..... .. AZ ...26,275,829 |. ..93,033,533 |. ...913,917 |........ 123,250,722 |.. 4,744,783
4.  Arkansas .. .. AR .... 6,329,334 |. ..13,101,638 |. ..189,264 |..........20,307,927 |.. ..6,164,694
5. California .. CA . 213,465,863 |. 67 897,438 |........ 657,066,229 |.. 72,709,932
6. Colorado ...... .. CO ...33,721,251 |. .14,539,056 |.. 110,455,755 19,375,536
7. Connecticut .. .. CT ...51,975,236 |. .24,713,910 |........ 129,967,668 |.. .5,541,735
8. Delaware ............. .. DE ....5,018,231|. ..6,384,167 |..........24,195,706 |.. ..2,035,113
9. District of Columbia . . DC . 7,927,841 |, ..4,710,968 |..........16,342,857 |.. ..2,031,974
10. Florida .. .. FL . 156,253,374 |. .24,286,935 |........433,800,858 |.. 72,052,406
11.  Georgia .. GA ...57,696,979 |. .23,253,088 |........ 143,041,162 |.. 14,177,592
12.  Hawaii .. .. HI .... 5,590,364 |. ...1,693,357 |.......... 16,502, 153 |.. ..1,212,967
13. Idaho .... . ID .... 8,239,345 |. ...2,411,450 |..........29,062,933 |.. .8,137,828
14.  lllinois ... AL ...61,420,132 |..........70, 148,853 |............6,115,576 |....... 113,809,184 |........ 251,493,745 |.. . 8,801,621
15. Indiana . . IN ...27,042,084 |..........40,711,427 |........... 2,455 477 |.......... 11,709,524 |..........81,918,512 |.. 16,521,952
16. lowa ..... LA ...11,285,799 |. ..4,913,528 |..........34,430,295 |.. 22,795,755
17. Kansas . .. KS ...16,997,012 |. s s .. 11,452,001 |........ 430,625,908 |............... 945,239
18, Kentucky ......coooveiiiiiiiiiiiieecceeeen KY b fs 7,976,339 |.......... 23,705,795 |........... 1,362,332 |........... 2,442,933 |.......... 35,487,399 |........... 4,132,569
19, LOUISIANA ...eveiiiiiiiic e LA b fs 13,798,342 |......... 21,070,074 |........... 1,856,245 |........... 7,145,643 |.......... 43,870,304 |........... 6,128,901
20. Maine ..coeovveevieeeiieeeeee e enneesseeesneeeneee. ME o Lo s 3,716,215 |. 235,413,024 |. ...1,168,952 |..
21. Maryland . ...33,160,112 |.......... 45,297,797 |. , .. .37,106,482 |........ 122,162,
22. Massachusetts ...........ccocceeeiiieeiiieeniiceiieenne MA |l fs 189,632,236 |........ 155,189,252 |........... 8,008,5% |........ 436,181,558 |........ 789,011,641
23, Michigan ......ccccceieiiiiiiiiieiieeeece s Ml e b s 36,754,389 |.......... 73,927,313 |........... 3,647,354 |.......... 28,125,385 |........ 142,454,441 |.......... 17,299,630
24. Minnesota . ...12,050,073 |. ..60,127,930 |. .14,554,629 |..........88,874,685 |.. ..6,989,393
25. Mississippi ... 11,218,197 |. .. 11,544,268 |. .. 4,827,811 |.. .30,072,978 |.. . 3,474,544
26, MISSOUN ...oouueiiiiiieeiieeeee e 18,956,207 |.......... 38,240,163 |........... 2,536,526 |.......... 15,179,512 |.......... 74,912,408
27, MONANA ...oeiiieiiiiceee e MT e b f 3,595,113 |.......... 11,020,391 |...............531,775 |............... 119,888 |.......... 15,267,167
28. Nebraska .. 8,606,965 |. ...5,787,486 |. .. 184,576,845 |..
29. Nevada ........ . ...12,916,745 |. ..23,758,746 |. oo 41,452,729 .. ,063,
30. New Hampshire .........ccccceeiiiieeiiieniiceeieenne NH b fs 11,295,023 |.......... 32,391,791 |............1,071,566 |........... 2,802,108 |.......... 47,560,488 |........... 6 055, 156
31, NEW JEISEY ...ooiuiiiiiiiiiiieeeeeeee e NJ b s 129,600,712 |........ 158,017,422 |........... 9,037,767 |..........58,539,868 |........ 355,195,769 |.......... 11,787,907
32. New Mexico . NM v 7,652,651 |.......... 16,751,711 |. , ieeenenn 25,135,806 |.. 29,339,095
33. New York ..... . 364,864,214 |. 377,949,195 |. .80,742,600 |........ 844,808,449 |.. 13,882,230
34. North Carolina .. ...45,189,597 |. ..5,834,308 |........ 139,794,044 |.. 10,838,178
35. North Dakota ...10,049,69% |. ..102,461 |.......... 12,008,314 |.. 29,751,762
36. Ohio ...cceeuee ...35,165,481 |. . 0 618,723 |.. 168,835,274 16,471,189
37. Oklahoma . ...22,540,622 |. ...9,969,253 |........ 118,284,326 |.. ..4,031,639
38. Oregon ......... ...10,350,412 |. ,633, X ...7,261,449 |..........50,699,737 |.. ..3,915,251
39. Pennsylvania ... ...84,292,213 |. ....133 721,282 |. .41,559,003 |........ 269,999,233 |.. .6,988,358
40. Rhode Island .... 132, K ..12,235,555 |. .. 3,290,402 |..........21,413,243 |.. 3,120,533
41.  South Carolina . ...20,674,048 |. 27,291,661 .. 3,055,770 |.. .55,032,079 |.. 17,727,033
42.  South Dakota ........ccccceeervvievcveeniecniieencees. SD e b e 1,917,359 |........... 4,655,797 |.............. 199,920 |............... (39,253)[......... 6,733,823 |..ccvenne 902,279
43. Tennessee ... ...38,896, 151 |. .10,623,520 |........ 109,663,381 |.. 11,475,898
44. Texas ....... .121,212,816 |. .35,811,563 |........ 430,320,726 |.. 52,598,362
45.  Utah ..... ..1,381,274 |..........35,547,940 |.. . 7,939,378
46. Vermont .. .. 2,236,304 |.......... 14,891,555 |.. 12,079,477
47, Virginia ...ooceeeeeeeeieeeiceeeceseeeieeesieeeee. VA b 91,239,474 |.LLLL075,188,845 .l 8,031,901 22,842,511 |........ 157,302,781 |........... 4,475,066
48.  Washington .........ccceceeevcveeiiiceniecnnceeeneee. WA | b e 22,279,665 |..........61,930,822 |........... 3,005,615 |.......... 10,902,642 |.......... 97,768,744 |........... 5,480,087
49. West Virginia .. 3,152,403 |.. 14,434,954 |............... 498,204
50. Wisconsin .... 10,313,924 |.. .60,870,297 |.. 11,978,899
51, WYOmiNg ..ccceeevveenvreenireeneeeeireeseeeeneeeeeee. WY e Lo 01,989,798 |0l 6,613,002 .l 198,790 o 41,825 |........... 8,373,377 |ceoiiiine 950,834
52.  American Samoa .........cccceceeeiiieeiineenneeans AS | Ne e e e e
53. Guam .............. v GU e Ne 0960 [ e 760 | [ 5,320 |..
54. Puerto Rico ...... .. PR .28,016,257 |..
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, VI e Ne 09,993 [ 9,082 002,288 [ [
56. Northern Mariana Islands ....................ccc... MP [ N e
57. Canada .......cccccoceneeennne .. CAN 1,386,002 |.
58. Aggregate Other Aliens . OT ... 4,623,247 |....
59.  SUBLOtAl .o e XX 2,100,393,032
90. Reporting entity contributions for employee benefits
PlaNS. ... e e e e KKK s foi [ | i [ |
91.  Dividends or refunds applied to purchase paid-up
additions and annuities................cceveveeeeeveeerenens fooees XXX e 358,182,190 |............... 182,169 | [ [ 358,364,359 |.....ocoovririiiinnnn
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoceeueeeeeeeeinneees foees XXX eciii oo i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.............c.coo..feeee XXXeoioi froviinne 7,547,469 |. .10,008,019 |..
94.  Aggregate or other amounts not allocable by State..|. ...80,054,730 |.... ISRRUURRURRPIRRURPURR FTRPRPRPRRURRPRRRPI RURUPONY 80,054,730 |
95.  Totals (Direct BUSINESS)........cccvvriviercieeennecnieeencnc o XXXl .2,546,177,421 |..... 3,766,775,561 |........ 193,828,211 |..... 1,399,537,073 |..... 7,906,318,266 |........ 630,296,891
96. Plus Reinsurance Assumed...........cccceevvvencneeenenenas fovees XXX e 9,623,990 |.......... 52,152,469 |....coveieieeins o 195,877,680 |........ 257,654,139 |........ 248,331,537
97  Totals (All Business).... .2,555,801,411 |..... 3,818,928,030 |........ 193,828,211 |..... 1,595,414,753 |..... 8,163,972,405 |........878,628,428
98. Less Reinsurance Ceded..........cococveververnnecnineencnc oo XXX s 319,750,411 |..... 1,133,718,779 |.......... 28,126,808 |........ 935,801,460 |..... 2,417,397,458 |....oovveiiins
99. Totals (All Business) less Reinsurance Ceded 2,236,051,000 2,685,209,251 165,701,403 659,613,293 5,746,574,947 878,628,428
DETAILS OF WRITE-INS
58001. HKG Hong Kong .....
58002. ZZZ Other Alien ..
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccoceevevviviiiiniiinnniecienesneees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 4,623,247 800 137,091 18,117,132 22,878,270 24,490
9401. Reinvested Net Non Forfeiture Option Proceeds ..[...... XXX......|wcceoeeee 80,054,730 [eoveeiveiiieiieiins fooreeieeiicieeies o o 80,054,730 oo
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevevieviiiiniiininiieeee e XXX foreei e e e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 80,054,730 80,054,730
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer...............ocerveerieereeeieees ceeeeneas
2. R - Registered - Non-domiciled RRGS..........ciiiiiiiiieiiicceeeeee e aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 5
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

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

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

JFIN Parent LLC
Jefferies Finance LLC
JFIN GP Adviser LLC
JFIN Fund IIT LLC

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

Federal Tax ID NAIC Co Code

State of Domicile

04-1590850 65935

06-1041383 93432
43-0581430 70416
None

None

None

None

None

None

None

None

None

None
04-1590850
None
47-5322979
None

None

None

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

None

None

None

None

None

None

None

None

None

None
27-0105644
None

None

Massachusetts

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



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

Tl

Federal Tax ID NAIC Co Code State of

Jefferies Credit Partners LLC None Delaware
APEX Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCP Direct Lending CLO 2022 LLC None Delaware
Jefferies Direct Lending Europe SCSp SICAV-RAIF None Luxembourg
Jefferies Credit Management Holdings LLC None Delaware
Senior Credit Investments, LLC None Delaware
JDLF GP (Europe) S.a.r.1 None Luxembourg
JFAM GP LLC None Delaware
JFAM GP LP None Delaware
Jefferies Direct Lending Fund C LP None Delaware
Jefferies DLF C Holdings LLC None Delaware
Jefferies Direct Lending Fund C SPE LLC None Delaware
JDLF 11 GP LLC None Delaware
JDLF I GP LP None Delaware
Jefferies Direct Lending Fund II C LP None Delaware
Jefferies DLF II C Holdings LLC None Delaware
Jefferies Direct Lending Fund II C SPE LLC None Delaware
Jefferies Private Credit BDC Inc. None Maryland
Jefferies Senior Lending LLC None Delaware
Jefferies Credit Partners BDC Inc None Maryland
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings II LLC None Delaware
JFIN Revolver Holdings IV LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN Funding 2021 LLC None Delaware
JFIN High Yield Investments LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-II Ltd. None Cayman Islands
JFIN Revolver CLO 2017-I1I 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-IT Ltd. None Cayman Islands

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



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

(A"

Federal Tax ID NAIC Co Code State of Domicile

JFIN Revolver CLO 2022-III Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-IIT Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. None Delaware
JFIN Revolver Funding 2022-I Ltd. None Bermuda
JFIN Revolver SPE1 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
SFL Parkway Funding 2022 LLC None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
Beauty Brands Acquisition Holdings LLC None Delaware
Beauty Brands Acquisition LLC None Delaware
Beauty Brands Acquisition Intermediate LLC None Delaware
Forma Brands, LLC None Delaware
Apex Credit Holdings LLC None Delaware
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-1II Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-1II Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 1I Ltd. None Cayman Islands
Tomorrow Parent, LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware
MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC 31-1395344 Ohio
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 CTF1GP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investment Holding LLC None Delaware

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



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

XA

Federal Tax ID NAIC Co Code State of Domicile

MM Direct Private Investments UK Limited None United Kingdom
DPI-ACRES Capital 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 2014-A 36-4785301 Delaware

MMAF Equipment Finance LLC 2017-A 35-2590691 Delaware

MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware

MMAF Equipment Finance LLC 2018-A 82-5335801 Delaware

MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware

MMAF Equipment Finance LLC 2019-B None Delaware

MMAF Equipment Finance LLC 2020-A None Delaware

MMAF Equipment Finance LLC 2020-B None Delaware

MMAF Equipment Finance LLC 2021-A None Delaware

MMAF Equipment Finance LLC 2022-A None Delaware

MMAF Equipment Finance LLC 2022-B None Delaware

Rozier LLC None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts

MML CM LLC None Delaware

Blueprint Income LLC None New York

Flourish Digital Assets LLC None Delaware

Flourish Financial LLC None Delaware

Flourish Holding Company LLC None Delaware

Flourish Insurance Agency LLC None Delaware

Flourish Technologies LLC None Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
The MassMutual Trust Company, FSB 06-1563535 Connecticut
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MassMutual Holding LLC 04-2854319 Delaware

Fern Street LLC 37-1732913 Delaware

Low Carbon Energy Holding None United Kingdom

Sleeper Street LLC None Delaware

Intermodal Holding I LLC 46-2344300 Delaware

Milestone Acquisition Holding LLC 47-3055009 Delaware

Teaktree Acquisition, LLC None Delaware

VGS Acquisition Holding, 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.



x4"
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Haven Life Insurance Agency, LLC
Aland Royalty Holdings LP
GASL Holdings LLC
Barings Asset-Based Income Fund (US) LP
Babson Capital Global Special Situation Credit Fund 2*
Barings Global Real Assets Fund LP
Barings Global Special Situations Credit Fund 3
Barings North American Private Loan Fund LP
MassMutual Assignment Company
MassMutual Capital Partners LLC
Marco Hotel LLC
HB Naples Golf Owner LLC
RB Apartments LLC
MassMutual Ventures Holding LLC
Athens Fund Management LLC
Crane Venture Partners LLP
MassMutual Ventures Management LLC
MassMutual Ventures SEA Management Private Limited
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures Southeast Asia II LLC
MassMutual Ventures Southeast Asia III LLC
MMV Digital I LLC
MassMutual Ventures UK LLC
MassMutual Ventures US I LLC
MassMutual Ventures US I LLC
MassMutual Ventures US 111 LLC
MassMutual Ventures US IV LLC
MM Catalyst Fund LLC
MM Catalyst Fund II LLC
MM Rothesay Holdco US LLC
Rothesay Limited
Rothesay Mortgages Limited
Rothesay Life Plc
Rothesay MA No.I Limited
Rothesay MA No.3 Limited
Rothesay MA No.4 Limited
LT Mortgage Finance Limited
Rothesay Property Partnership 1 LLP
Rothesay Foundation
Rothesay Pensions Management Limited
Rothesay Asset Management UK Limited
Rothesay Asset Management Australia Pty Ltd
Rothesay Asset Management North America LLC

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

Federal Tax ID NAIC Co Code

State of Domicile

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

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Ireland
Delaware

North Carolina
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Singapore
Delaware
Delaware
Delaware
Cayman Islands
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Australia
Delaware
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MML Investors Services, LLC
MML Insurance Agency, LLC
MMLISI Financial Alliances, LLC
LifeScore Labs, LLC
MM Asset Management Holding LLC
Barings LLC
Baring Asset Management (Asia) Holdings Limited
Baring International Fund Managers (Bermuda) Limited
Baring Asset Management (Asia) Limited
Baring Asset Management Korea Limited
Barings Investment Management (Shanghai) Limited
Barings Overseas Investment Fund Management (Shanghai) Limited
Baring SICE (Taiwan) Limited
Barings Singapore Pte. Ltd.
Barings Japan Limited
Barings Australia Holding Company Pty Ltd
Barings Australia Pty Ltd
Barings Australia Real Estate Holdings Pty Ltd
Barings Australia Real Estate Pty Ltd
Altis Property Partners Holdings Pty Ltd
Altis Asset Management Pty Ltd
Altis Property Partners Pty Ltd
Barings Australia Structured Finance Holdings Pty Ltd
Barings Australia Structured Finance Pty Ltd
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.l.
Barings Sweden AB
Barings Netherlands B.V.
Barings (U.K.) Limited
Barings Switzerland Sarl
Baring Asset Management Limited
Barings European Direct Lending 1 GP LLP

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

Federal Tax ID NAIC Co Code

State of Domicile

04-1590850
04-1590850
41-2011634
47-1466022
45-4000072
51-0504477
98-0524271
98-0457465
98-0457463
None
None
None
98-0457707
None
98-0236449
None
None
None
14-0045656
98-0457456
None
None
None
None
80-0875475
None
None
None
None
04-3238351
98-0437588
None
None
None
None
None
None
None
None
98-0432153
None
98-0241935
None

Massachusetts
Massachusetts
Delaware
Massachusetts
Delaware
Delaware

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

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

Japan

Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Delaware
Ireland
Delaware
Ireland
Delaware
Delaware
Guernsey
United Kingdom
Spain

France

Ireland
Germany

Ttaly

Sweden
Netherlands
United Kingdom
Switzerland
United Kingdom
United Kingdom
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Federal Tax ID NAIC Co Code State of Domicile

9'¢C1

Baring International Investment Limited 98-0457328 United Kingdom
Baring International Investment Management Holdings 98-0457587 United Kingdom
Baring Asset Management UK Holdings Limited 98-0457576 United Kingdom
Baring Fund Managers Limited 98-0457586 United Kingdom
BCGSS 2 GP LLP None United Kingdom
Baring Investment Services Limited 98-0457578 United Kingdom
Barings Core Fund Feeder I GP S.a.r.l. None Luxembourg
Barings Investment Fund (LUX) GP S.ar.l. None Luxembourg
Barings BME GP S.a.r.l. None United Kingdom
Barings GPC GP S.a.r.l. None Luxembourg
Barings European Core Property Fund GP Sa.r.l None United Kingdom
Barings Umbrella Fund (LUX) GP S.a.r.l. None Luxembourg
GPLF4(S)GP S.ar. 1 None Luxembourg
PREIF Holdings Limited Partnership None United Kingdom
BMC Holdings DE LLC None Delaware
Barings Real Estate Advisers Inc. 04-3238351 Delaware
CRA Aircraft Holding LLC* 81-4258759 Delaware
Chassis Acquisition Holding LLC 81-2244465 Delaware
EIP Holdings I, LLC None Delaware
Novation Companies, Inc. None Maryland
Red Lake Ventures, LLC 46-5460309 Delaware
Remington L & W Holdings LLC* 81-4065378 Connecticut
Tamiami Citrus, LLC None Delaware
Techquity, LP None Delaware
Validus Holding Company LLC 46-0687392 Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings CMS Fund GP, LLC None Delaware
Barings Infiniti Fund Management LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Barings Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings ERS PE Emerging Manager III GP, LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Emerging Generation Fund LP 84-3784245 Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware

*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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Barings Centre Street CLO Equity Partnership GP, LLC
Barings Centre Street CLO Equity Partnership LP
Barings Global Real Assets Fund GP, LLC
Barings GPSF LLC
Barings North American Private Loan Fund Management, LLC
Barings North American Private Loan Fund II Management, LLC
Barings North American Private Loan Fund IIT Management, LLC
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC
Barings - MM Revolver Fund GP LLC
BMT RE Debt Fund GP LLC
Barings Small Business Fund LLC
Benton Street Advisors, Inc.
BHOVI Incentive LLC
BIG Real Estate Fund GP LLC
BIG Real Estate Incentive I LLC
BIG Real Estate Incentive I LLC
BRECS VIIGP LLC
BREDIF GP LLC
CREF X GP LLC
Great Lakes III GP, LLC
Lake Jackson LLC
Barings Emerging Markets Blended Fund I GP, LLC
Mezzco III LLC
Mezzco IV LLC
Mezzco Australia I LLC
RECSA-NY GP LLC
SBNP SIA IT LLC
SBNP SIA III LLC
Barings CLO 2022-1
Barings CLO 2022-11
Ambherst Long Term Holdings, LLC
MassMutual International LLC
MassMutual Solutions LLC
Haven Technologies Asia Limited
Yunfeng Financial Group Limited
MassMutual Asia Limited (SPV)
MassMutual External Benefits Group LLC
MMV CTFIGP LLC
MassMutual Ventures Climate Technology Fund I LP
Other Affiliates & Funds:
100 w. 3% Street LLC
300 South Tryon Hotel LLC
2160 Grand Manager LLC

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

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
None
None
None
None
None
None
84-5063008
98-0536233
None
None
None
None
None
None
None
04-1590850
None
None
41-2280126
80-0920285
None
None
None
None
98-1624360
None
None
04-3313782
None
None
None
None
27-3576835
None
27-3576835

04-1590850
82-2432216
04-1590850

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Cayman Islands
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Cayman Island
Cayman Island
Delaware
Delaware
Delaware
Hong Kong
Hong Kong
Hong Kong
Delaware
Delaware
Delaware

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

300 South Tryon LLC 04-1590850 Delaware
Almack Mezzanine Fund II Unleveraged LP None United Kingdom
Barings Affordable Housing Mortgage Fund I LLC 82-3468147 Delaware
Barings Affordable Housing Mortgage Fund II LLC 61-1902329 Delaware
Barings Affordable Housing Mortgage Fund III LLC 85-3036663 Delaware
Barings Emerging Markets Corporate Bond Fund* None Ireland

Barings European Real Estate Debt Income Fund None Luxembourg
Babson Capital Loan Strategies Fund, L.P.* 37-1506417 Delaware
Barings US High Yield Bond Fund* None Ireland

Babson CLO Ltd. 2012-1I None Cayman Islands
Babson CLO Ltd. 2013-1 None Cayman Islands
Babson CLO Ltd. 2015-1 None Cayman Islands
Babson CLO Ltd. 2015-1T None Cayman Islands
Babson CLO Ltd. 2016-1 None Cayman Islands
Babson CLO Ltd. 2016-11 None Cayman Islands
Barings CLO Ltd. 2017-1 None Cayman Islands
Barings CLO 2018-IIT None Cayman Islands
Barings CLO 2018-IV None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-111 None Cayman Islands
Barings CLO 2019-IV None Cayman Islands
Barings CLO 2020-1 None Cayman Islands
Barings CLO 2020-1T None Cayman Islands
Barings CLO 2020-I1IT None Cayman Islands
Barings CLO 2020-IV None Cayman Islands
Barings CLO 2021-I None Cayman Islands
Barings CLO 2021-II None Cayman Islands
Barings CLO 2021-IIT None Cayman Islands
Babson Euro CLO 2014-1 BV None Netherlands
Babson Euro CLO 2014-11 BV None Netherlands
Babson Euro CLO 2015-I BV None Netherlands
Barings Euro CLO 2019-1 36037260H Ireland

Barings Euro CLO 2019-11 None Ireland

Barings Euro CLO 2020-1 DAC None Ireland

Barings Euro CLO 2021-1 DAC 3715576VH Ireland

Barings Euro CLO 2021-11 DAC 3750378QH Ireland

Barings Euro CLO 2021-II1 DAC None Ireland

Barings Euro CLO 2022-1 DAC None Ireland

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

*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 Europe Select Fund None Ireland

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

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

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

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

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

MM Direct Private Investment Holding 04-1590850 Delaware

MM CM Holding LLC None Delaware

MM Debt Participations LLC 81-3000420 Delaware
Somerset Special Opportunities Fund L.P.* 20-8856877 Delaware

Ten Fan Pier Boulevard LLC 35-2553915 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 Delaware
Tower Square Capital Partners IITA, L.P. 41-2280129 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
Washington Gateway Three LLC* 32-0574045 Delaware

Barings Affiliates & Funds:

*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

Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings European Growth Trust Fund None United Kingdom
Barings Global High Yield Fund 47-3790192 Massachusetts
CCIC Fund None Peoples Republic of China
Great Lakes IT LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware
Barings Real Estate Affiliates & Funds:
Barings California Mortgage Fund IV None California
Barings Umbrella Fund LUX SCSp SICAV RAIF* None Luxembourg
Calgary Railway Holding LLC* 82-2285211 Delaware
Cornbrook PRS Holdings LLC 82-3307907 Delaware
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 Fort Pierce Development LLC* 56-2630592 Delaware
Cornerstone Permanent Mortgage Fund 45-2632610 Massachusetts
Cornerstone Permanent Mortgage Fund IT 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund I1I 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV 61-1793735 Massachusetts
CREA/PPC Venture LLC 20-0348173 Delaware
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Kannapolis Industrial Member LLC 04-1590850 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
PACO France Logistics LLC 04-1590850 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Trailside MM Member I LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Premier Funds:
MassMutual Premier Main Street Fund 51-0529328 Massachusetts

*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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MassMutual Premier Strategic Emerging Markets Fund
MassMutual Select Funds:
MassMutual Select Fundamental Growth Fund
MassMutual Select Mid-Cap Value Fund
MassMutual Select Small Capital Value Equity Fund
MassMutual Select Small Company Value Fund
MassMutual Select T. Rowe Price Retirement 2005 Fund
MassMutual Select T. Rowe Price Retirement 2010 Fund
MassMutual Select T. Rowe Price Retirement 2015 Fund
MassMutual Select T. Rowe Price Retirement 2020 Fund
MassMutual Select T. Rowe Price Retirement 2025 Fund
MassMutual Select T. Rowe Price Retirement 2030 Fund
MassMutual Select T. Rowe Price Retirement 2035 Fund
MassMutual Select T. Rowe Price Retirement 2040 Fund
MassMutual Select T. Rowe Price Retirement 2045 Fund
MassMutual Select T. Rowe Price Retirement 2050 Fund
MassMutual Select T. Rowe Price Retirement 2055 Fund
MassMutual Select T. Rowe Price Retirement 2060 Fund
MassMutual Select T. Rowe Price Retirement Balanced Fund
MML Series Investment Funds:
MML Series International Equity Fund
MML Series Investment Funds I1:
MML Series II Dynamic Bond Fund
MML Series II Equity Rotation Fund
MassMutual RetireSMART Funds:
MassMutual RetireSSMART 2035 Fund
MassMutual RetireSMART 2045 Fund
MassMutual RetireSMART 2055 Fund
MassMutual RetireSMART 2060 Fund
MassMutual 20/80 Allocation Fund
MassMutual 80/20 Allocation Fund
MassMutual RetireSSMART In Retirement Fund
MassMutual 40/60 Allocation Fund
MassMutual 60/40 Allocation Fund
MassMutual ishares 60/40 Allocation Fund
MassMutual Balanced Fund
MassMutual Blue Chip Growth Fund
MassMutual Core Bond Fund
MassMutual Disciplined Growth Fund
MassMutual Disciplined Value Fund
MassMutual Diversified Value Fund
MassMutual Equity Opportunities Fund

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

Federal Tax ID NAIC Co Code

State of Domicile

26-3229251

04-3512593
42-1710935
02-0769954
04-3584140
82-3347422
82-3355639
82-3382389
82-3396442
82-3417420
82-3430358
82-3439837
82-3451779
82-3472295
82-3481715
82-3502011
82-3525148
82-3533944

46-4257056

47-3529636
47-3544629

27-1933380
27-1932769
46-3289207
47-5326235
45-1618155
45-1618222
03-0532464
45-1618262
45-1618046
45-1618046
04-3212054
04-3556992
04-3277549
04-3539084
04-3539083
01-0821120
04-3512590

Massachusetts

Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts

Massachusetts

Massachusetts
Massachusetts

Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
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MassMutual Growth Opportunities Fund 04-3512589 Massachusetts
MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual RetireSMART by JPMorgan 2065 Fund 92-1441036 Massachusetts
MassMutual Select 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual Select Fundamental Value Fund 04-3584138 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select T Rowe Price Retirement 2065 Fund 92-1427882 Massachusetts
MassMutual Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Small Cap Opportunities Fund 04-3424705 Massachusetts
MassMutual Small Cap Value Equity Fund 02-0769954 Massachusetts
MassMutual Strategic Bond Fund 26-0099965 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... |..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeerrrieriie [ reeerreene s (MMLTC) et CMAL) RE........ COMPANY -veeeeeeeree et e e e e e OWNErSNIP wevveveeereeereeerree e .. 100.000 ... [MMLIC oovereeeeeeeeeeereeeree e [ eeeeiireenne | e e
Massachusetts Mutual Life Insurance
L0435 L] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|....... DS........ COMPANY e OWnership ..ooooeeeeeeiiiiieies .. 100.000 ... |MVLIC ooeeeeieeiieeeieeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
L0435 L] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]....... DS........ COMPANY e OWnership .oooooeeeeeeiiiiieiees .. 100.000 ... |MVLIC ooeeeiieeiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeen | e e
Massachusetts Mutual Life Insurance
L0435 L] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e MassMutual Ventures Europe/APAC | L.P. ....... P03 {1/ R DS........ COMPANY e OWnership ..ooooeeeeeeiiiiiiiees .. 100.000 ... |MVLIC ooeeeeieeiieeeieeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co C.M. Life Insurance Company ............ceeeenns L CT..... COMPANY e OWnership .oooooeeeeeeiiiiieiees ..100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co ... ML Bay State Life Insurance Company ......... . CT..... e ..|C.M. Life Insurance Company ... . [Ownership woooeeeeeiiiiiii ..100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co CM Life Mortgage Lending LLC ............ .. DE.... C.M. Life Insurance Company . | Ownership ... ..100.000 ...
20000 Loi] e CML Special Situations Investor LLC .|C.M. Life Insurance Company ... . [Ownership woooeeeeiiiiiiiis ..100.000 ...
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e CML Global Capabilities LLC ....cccvvvvrrveeennns DB DS........ COMPANY e e e e e e e e e e e OWNNership «oooeeeeeeeeeiiiieieiieeeeeeees ..100.000 ...
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MM Global Capabilities | LLC .......evvvvvvnnnns DB DS........ COMPANY e e e e e e e e e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiiiieieieeeeeeeees ..100.000 ...
MassMutual Global Business Services India
. 0000 ... LLP s ..IND..... ..|MV Global Capabilities | LLC Ounership ..100.000 ...
. 0000 ... MV Global Capabilities (Netherlands) B.V. ... |..NLD.... .|MM Global Capabilities | LLC Ounership ..100.000 ...
MassMutual Global Business Services Romania
20000 .. e [ e | e | e [ | SR L e SROU....) s DS........ MM Global Capabilities (Netherlands) B.V. [Ownership .......ccccoomiivemnienninenne .. 100.000 ... [MMLIC oovereeeeeeeeeeereeeree e [ eeeeiireenne | e e
Massachusetts Mutual Life Insurance
20000 L[ e [ e | e | [ | MV Global Capabilities Il LLC ...ceevevuveenunees GDE] s DS........ COMPANY -veeeeeeeereeeseree e e e e e OWNErSNIP wevveveeereeeeeerreeeeene .. 100.000 ... [MMLIC oo [ eeeeiireenne | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MV Global Capabilities Il LLC .......cceeuees GDE] s DS........ COMPANY e eevreeeereeeseree e e e e e e e OWNErSNIP wevveveeereeeeeerreeeeene .. 100.000 ... [MMLIC oovereeeeeeeeeeereeeree e [ eeeeiireenne | e e
Massachusetts Mutual Life Insurance
20000 L[ e [ e | e | [ | M/Barings Multifamily TEBS 2020 LLC ......... GDE] s DS........ COMPANY -veeeeeeeree et e e e e e OWNErSNIP wevveveeereeeeeerree e .. 100.000 ... [MMLIC oo [ eeeeiireenne | e e
Massachusetts Mutual Life Insurance
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e ML Special Situations Investor LLC ........... LDE] s DS........ COMPANY e OWnership .oooooeeeeeeieiiieeees .. 100.000 ... |MVLIC ooeeeeieiiieeieeeieeeeeeeeeeeeeeeeeeeeeeeee [ eeeeeen | e e
Massachusetts Mutual Life Insurance
. 0000 ... ...| 47-5322979 .. Timberland Forest Holding LLC ................... .| Company Ownership ... .. 100.000 ... |MVLIC ooeeeeieieeeeeee e
. 0000 ... ...| 47-5322979 .. Timber land Forest Holding LLC ................... ..|C.M. Life Insurance Company ... Influence ... 0,000 L. [MMLIC oo
. 0000 ... .| 47-5322979 .. Timber land Forest Holding LLC .| Wood Creek Capital Management LLC .... . [Management .........cccooiiiiiiiiiin,
. 0000 ... Lyme Adirondack Forest Company, LLC Timber land Forest Holding LLC . | Ownership ...
20000 L.o] eeeeeeeieireeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees eeeeeenn| e Lyme Adirondack Timberlands I, LLC .... ..|Lyme Adirondack Forest Company, LLC ........ OWnership .oooooeeeeeeiiiiieees ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e Lyme Adirondack Timberlands |1, LLC .. ..|Lyme Adirondack Forest Company, LLC .... OWNNership «oooeeeeeeeeeiiiieieiieeeeeeees ..
20000 L.o] eeeeeeeieireeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees eeeeeenn| e Lyme Adirondack Timber Sales, LLC .|Lyme Adirondack Forest Company, LLC .... OWnership .oooooeeeeeeiiiiieees ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. Berkshire Way LLC .....cccooeiiie . .......DS........| Company . | Ownership
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP . MassMutual Holding LLC . | Ownership/Influence
. 0000 ... ..| 822932156 .. GASL Holdings LLC ....ovvveeeniieeiieeeieeeeen . weeeer.DS...ooo. | MassMutual Holding LLC . | Ownership .ooooeeeiiis ..
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveerene [ ererriieniies | e MSP=SC, LLC eeueveeeieieeiee e GDE] s DS........ COMPANY e eevreeeereeeseree e e e e e e e OWNErSNIP wevveveeereeeeeerree e .. 100.000 ... [MMLIC oo [ eeeeiireenne | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e EM Opportunities LLC .......eeuemeemnniiiiiiininnee LDE] s NIA....... COMPANY e OWnership .oooooeeeeeeiiiiieees .. 100.000 ... |MVLIC ooeiieieeiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeee | e e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e MassMutual MCAM Insurance Company, Inc. ..... VT NIA....... COMPANY e OWnership .oooooeeeeeeiiiiieees .. 100.000 ... |MVLIC .ooereeieeiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeee [ eeeeeen | e e
Massachusetts Mutual Life Insurance
20000 L..| ceeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e MassMutual Ventures US IV, GP, LLC . LDE] s NIA....... COMPANY e OWnership .oooooeeeeeeeiiiieeees .. 100.000 ... |MVLIC ooreeeieeiieeee e
L0000 L] eeeeeeiiiiieeeeeeeeeeeeeeeeeeeeeees | eeeeeeees ] eeeeeeiiiiiiies | i | e, MassMutual Ventures US IV, LP L DE.... ... NIA....... MassMutual Ventures US IV, GP, LLC ......... ONNErship voveeeeeeeeeeiieiiieeeeieeeeees .. 100.000 ... IMVLIC tooviiieiiiiiiiieieeeeeeeeeeeeeeeeeeeeeees
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Massachusetts Mutual Life Insurance

04-1590850 .. Insurance Road LLC ..........ccocuiieiiiiiiiiienns DB NIA....... COMPANY ...t e e Ownership ..100.000 ...
04-1590850 .. . |MassMutual Trad Private Equity LLC ............ . Insurance Road LLC ... Ounership ... .J..100.000 ...
..| 04-1590850 .. MassMutual Intellectual Property LLC .| Insurance Road LLC . Ownership .100.000 ...

Trad Investments | LLC Insurance Road LLC ... ..100.000 ...

Massachusetts Mutual Life Insurance

Ownership ...

ITPSHolding LLC ... LDE ] NIA....... Company Ownership ... .J..100.000 ...
HITPS LLC LDE] e NIA....... ITPS Holding LLC Ounership ... ..100.000 ...
Massachusetts Mutual Life Insurance
JFIN Parent LLC ...... COMPANY e Ownership ... ..100.000 ...
. s Forma Brands, LLC* .. .| JFIN Parent LLC Ownership
27-0105644 .. Jefferies Finance LLC .... JFIN Parent LLC Ounership ...
Massachusetts Mutual Life Insurance
86-2294635 .. Glidepath Holdings Inc. .....ccooeeeiiiieeeiinnens .. DE..... .| Company Ownership ...
. [ 13-1935920 .. MassMutual Ascend Life Insurance Company Glidepath Holdings Inc. . | Ownership

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

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

31-1422717 ..
.|31-1021738 ..
..[31-1305344 ..

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

MassMutual Mortgage Lending LLC ................ DB DS........ COMPANY e e e e e e e e e e e e e e Ownership

Jefferies Private Credit BDC Inc. . L AD.....] ... NIA....... Jefferies Finance LLC ... Ownership ...
JFIN GP Adviser LLC . . | Jefferies Finance LLC Ownership
JFIN Fund [11 LLC ... Jefferies Finance LLC ... Ownership ...
Jefferies Credit Partners LLC ... Jefferies Finance LLC ........vvvvvvvvvvvnnnnnnns Ownership ...
Apex Credit Partners LLC ...... .. |Jefferies Credit Partners LLC Ownership
Jefferies Credit Management LLC . . .. | Jefferies Credit Partners LLC .. Ownership
JCP Direct Lending CLO 2022 LLC ... oo e D] s NIA....... Jefferies Credit Partners LLC Ounership ...

Jefferies Direct Lending Europe SCSp SICAV;

RAIF e LUKl NIA....... Jefferies Credit Partners LLC Ownership
Jefferies Credit Management Holdings LLC ..... LDE ] NIA....... Jefferies Credit Partners LLC Ownership ...
Senior Credit Investments, LLC . .| Jefferies Credit Partners LLC .. Ownership
JOLF GP (Europe) S.a.r.| Jefferies Credit Partners LLC Ownership ...
JFAM GP LLC .. Jefferies Credit Partners LLC Ownership ...
JFAM GP LP ... .| Jefferies Credit Partners LLC Ownership
Jefferies Direct Lending Fund C LP .. - JFAM GP LP Ounership ...
Jefferies DLF C Holdings LLC .......evvvvnnnnnnnee . Jefferies Direct Lending Fund C LLC ........ Ownership ...
Jefferies Direct Lending Fund C SPE LLC . . | Jefferies DLF C Holdings LLC ... .. | Ownership
JOLF 11 GP LLC e Jefferies Credit Partners LLC .. Ownership ...
JOLF |1 GP LP JOLF 11 GP LLC ... Ounership ...
Jefferies Direct Lending Fund Il C LP . .| JOLF 11 GP LP .. | Ownership
Jefferies DLF 11 C Holdings LLC UV P Jefferies Direct Lending Fund 11 C LP ...... Ownership ...
Jefferies Direct Lending Fund Il C SPE LLC .. |..DE.....|...... NIA....... Jefferies DLF |1 C Holdings LLC .. Ownership ...
Jefferies Senior Lending LLC . | Jefferies Finance LLC ... Ownership
Jefferies Credit Partners BDC Inc . Jefferies Finance LLC ... Ownership ...
JFIN Revolver Holdings LLC Jefferies Finance LLC ... Ownership ...

JFIN Revolver Holdings |1 LLC
JFIN Revolver Holdings IV LLC

.| Jefferies Finance LLC
Jefferies Finance LLC ...

Ownership
Ownership ...
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. 0000 . JFIN Co-Issuer Corporation .... Jefferies Finance LLC ... Ownership ...
0000 JFIN Europe GP, S.a.r.l. .. | Jefferies Finance LLC . | Ownership
. 0000 . Jefferies Finance Europe, S.L.P. .. | JFIN Europe GP, S.a.r.l. .. | Ownership
0000 Jefferies Finance Europe, SCSp ..... .| JFIN Europe GP, S.a.r.l. . | Ownership
. 0000 . Jefferies Finance Business Credit LLC . .| Jefferies Finance LLC ... Ownership
0000 JFIN Business Credit Fund | LLC ... . | Jefferies Finance Business Credit LLC . | Ownership
. 0000 . JFIN Funding 2021 LLC .............. . | Jefferies Finance LLC ... Ownership
0000 JFIN High Yield Investments LLC . | Jefferies Finance LLC Ownership
. 0000 . JFINLC Fund LLC ...ovvvniinininnnee . | Jefferies Finance LLC Ownership
0000 Beauty Brands Acquisition Holdings LLC .. | Jefferies Finance LLC ... .. | Ownership
. 0000 . Beauty Brands Acquisition LLC ... . |Beauty Brands Acquisition Holdings LLC .... |Ownership . .
0000 Beauty Brands Acquisition Intermediate LLC . Beauty Brands Acquisition LLC ................ Ownership ... ..100.000 ... |MMLIC ..
Beauty Brands Acquisition Intermediate LLC
0000 Forma Brands, LLC .....coevuveeneiieeeeeeeeeeeens [ DB e e d N e OWnership ..ooooeeeeeeiiiiiiiees .100.000 ...
. 0000 . JFIN Revolver CLO 2017 Ltd. ..... Jefferies Finance LLC ... Ownership ...
0000 JFIN Revolver CLO 2017-11 Ltd. . . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver CLO 2017-111 Ltd. . | Jefferies Finance LLC Ownership
0000 JFIN Revolver CLO 2018 Ltd. .. . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver CLO 2019 Ltd. .. . | Jefferies Finance LLC Ownership
0000 JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver CLO 2020 Ltd. .. . | Jefferies Finance LLC Ownership
0000 JFIN Revolver CLO 2021-11 Ltd. . . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver CLO 2021-V Ltd. . | Jefferies Finance LLC Ownership
0000 JFIN Revolver CLO 2022-11 Ltd. . . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver CLO 2022-111 Ltd. . | Jefferies Finance LLC Ownership
0000 JFIN Revolver CLO 2022-1V Ltd. . . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver Fund, L.P. ...... . | Jefferies Finance LLC Ownership
0000 JFIN Revolver Funding 2021 Ltd. . | Jefferies Finance LLC Ownership
. 0000 . JFIN Revolver Funding 2021 |11 Ltd. . . | Jefferies Finance LLC Ownership
0000 JFIN Revolver Funding 2021 1V Ltd. . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver Funding 2022-1 Ltd . | Jefferies Finance LLC Ownership
0000 JFIN Revolver SPE1 2022 LLC .. . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver SPE3 2022 LLC .. . | Jefferies Finance LLC Ownership
0000 JFIN Revolver SPE4 2022 LLC .. Jefferies Finance LLC ... Ounership ...
. 0000 . SFL Parkway Funding 2022 LLC Jefferies Finance LLC ... Ownership ...
0000 JCP Private Loan Management GP LLC . | Jefferies Finance LLC ... .. | Ownership
. 0000 . JCP Private Loan Management LP JCP Private Loan Management GP LLC ......... Ownership ...
0000 Apex Credit Holdings LLC ... JFIN Parent LLC Ownership ...
. 0000 . JFIN CLO 2012 Ltd. ..... . | Apex Credit Partners LLC . | Ownership
0000 JFIN CLO 2013 Ltd. ..... Apex Credit Partners LLC .. Ounership ...
. 0000 . JFIN CLO 2014 Ltd. ........ Apex Credit Partners LLC .. Ownership ...
0000 JFIN CLO 2014-11 Ltd . | Apex Credit Partners LLC .. . | Ownership
. 0000 . JFIN CLO 2015 Ltd. ........ Apex Credit Partners LLC .. Ownership ...
0000 JFIN CLO 2015-11 Ltd. .... Apex Credit Partners LLC .. Ounership ...
. 0000 . JFIN CLO 2016 Ltd. .. . | Apex Credit Partners LLC .. . | Ownership
0000 JFIN CLO 2017 Ltd. ..... Apex Credit Partners LLC .. Ounership ...
. 0000 . JFIN CLO 2017-11 Ltd. .... Apex Credit Partners LLC .. Ownership ... . .
0000 Tomorrow Parent, LLC JFIN Parent LLC Ownership ... ..100.000 ...
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Custom Ecology Holdco, LLC ...eevvenennnniinnnnnne LDE ] NIA....... JFIN Parent LLC ....ovvvvvvviiiiiiiiiiiiiniiinians OWNNErship «ooeeeeeeeeeiiiiieeeeeeieeeeees .. 100.000 ... IMVLIC oooeeeeieeieeeiieeeeeeeeeeeeeeeeeeeeeeeeeees | v e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..oovevvvevine [ eerriiiiii | e MM Copper Hill Road LLC ......oovvveviriniinnne LDE ] DS........ COMPANY et (LTI 1T T 100.000 ... [MVLIC .ooveiiiiiiiieieieieeeeeeiieees | v [ e
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] MAV CTF 1 GP LLC wovveiiiiiie e LDE ] DS........ COMPANY et 0WNership .ooocvevevveeiiieeiiieeeieene .. 100.000 ... [MMLIC .ooeveiiiieiieeeee e [ | e e
MassMutual Ventures Climate Technology Fund |
L0000 .o f e [ L DE..... .MMV CTF | GP LLC .... . | Ownership ... ..100.000 ...
Massachusetts Mutua
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . MM Direct Private Investments Holding LLC ... |..DE..... .| COMPANY . Ownership ... .J..100.000 ...
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e MM Direct Private Investments UK Limited .... |..GBR... .|MM Direct Private Investments Holding LLC |Ownership ... ..100.000 ...
Massachusetts Mutual Life Insurance
0000 .| cereeeiree e srneenn [ reeeine ceniees] e DPI-ACRES Capital LLC ..ccevveeeveeeirieiiieeins GDE] s DS........ COMPANY veeevree e e seree e e e e e OWNErSNIP wevveveeereeeeeerreeeeene ..100.000 ...
Massachusetts Mutual Life Insurance
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e MM Investment Holding .... .| Company Ownership ... .J..100.000 ...
. 0000 . . MMIH Bond Holdings LLC MM Investment Holding Ownership ..99.600 ...
0000 1. MassMutual Asset Finance LLC . MM Investment Holding ... . | Ownership
. 0000 . ..| 26-0073611 .. MassMutual Asset Finance LLC .... C.M. Life Insurance Company . . | Ownership
0000 36-4785301 MMAF Equipment Finance LLC 2014-A MassMutual Asset Finance LLC Ownership
. 0000 . 35-2590691 MMAF Equipment Finance LLC 2017-A MassMutual Asset Finance LLC ... Ownership
0000 32-0546197 MMAF Equipment Finance LLC 2017-B MassMutual Asset Finance LLC ... Ownership
. 0000 . ..| 82-5335801 .. MMAF Equipment Finance LLC 2018-A MassMutual Asset Finance LLC ... Ownership
0000 ..| 83-3722640 .. MMAF Equipment Finance LLC 2019-A MassMutual Asset Finance LLC ... Ownership
. 0000 . MMAF Equipment Finance LLC 2019-B MassMutual Asset Finance LLC ... Ownership
0000 MMAF Equipment Finance LLC 2020-A MassMutual Asset Finance LLC ... Ownership
. 0000 . MMAF Equipment Finance LLC 2020-B MassMutual Asset Finance LLC ... Ownership
0000 MMAF Equipment Finance LLC 2021-A MassMutual Asset Finance LLC ... Ownership
. 0000 . MMAF Equipment Finance LLC 2022-A MassMutual Asset Finance LLC ... Ownership
0000 MMAF Equipment Finance LLC 2022-B MassMutual Asset Finance LLC ... Ownership
. 0000 . s Rozier LLC .....cceeveeeeeenens MassMutual Asset Finance LLC Ownership
0000 ..| 04-2443240 .. ML Management Corporation ................ . MM Investment Holding ... Ownership
. 0000 . ..| 04-3548444 .. MassMutual International Holding MSC, Inc MML Management Corporation Ownership
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 04-3341767 .. MassMutual Holding MSC, Inc. ......ccccccennneeee .|MML Management Corporation Ownership ...
Massachusetts Mutual Life Insurance
0000 ML CM LLC .| Company Ownership ...
. 0000 . Blueprint Income LLC .. MML CM LLC . | Ownership
0000 Flourish Digital Assets LLC .. ..|MML CM LLC ... Ounership ...
. 0000 . Flourish Financial LLC .|MML CM LLC ... Ownership ...
0000 Flourish Holding Company LLC . ML CM LLC . | Ownership
. 0000 . Flourish Insurance Agency LLC e .|MML CM LLC ... Ownership ... . .
0000 Flourish Technologies LLC ......cccevveervnene . ML CM LLC OWNErSNIP wevveveeereeeeeerreeeeene .. 100.000 ... [MMLIC oo [ eeeeiireenne | e e
Massachusetts Mutual Life Insurance
0000 04-3356880 .. ML Distributors LLC .. .| Company Ounership ... ..99.000 ...
. 0000 . 04-3356880 .. ML Distributors LLC .. . |MassMutual Holding LLC . | Ownership ... ..1.000 ...
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MIL Investment Advisers, LLC .....cccccovunnnnnnn DB DS........ COMPANY e e e e e e e e e e e OWNNership «oooeeeeeeeeeiiiieieiieeeeeeees .. 100.000 ... [MVLIC oooeeeeieeiieiiieeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 46-3238013 .. | .eeeiiiiiiiinn | erereeiiriinines | e ML Strategic Distributors, LLC ................ LDE ] DS........ COMPANY e e e e e e e e e e e e e OWNNErship «oooeveeeeeeeiiiieieeeeeeeeeees .. 100.000 ... IMVLIC oooeeeeeeeeeeiiieeeeeeeeeeeeeeeeeeeeeeeeeees | evveve | e e
Massachusetts Mutual Life Insurance
L0000 L] eeeeeiiiiiieeeeeeeeeeeeeeeeeeeeeieiieees | eeeiiies e 06-1563535 .. | 2881445 ..... | .eeevvrrerervnnn | rrriiiiiiiiiiiiiiiiiiiiiiiiaas The MassMutual Trust Company, FSB ............. ] P DS........ COMPANY e e e e e e e e e eeeeeeeeeas ONNErship voveeeeeeeeeeiieiiieeeeeeeeeees .. 100.000 ... IMVLIC toovveiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeees P (=P T
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ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .evervvveenee [ eeerriieriis | e LLC et GDE] s DS........ COMPANY -veeeeeeeree et e e e e e OWNErSNIP wevveveeereeereeerree e .. 100.000 ... [MMLIC oovereeeeeeeeeeereeeree e [ eeeeiireenne | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE] e NIA....... Company Ounership ... JIMLLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE ] NIA....... Baring Asset Management Limited .. Management .. MMLIC ..
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. MM Private Equity Intercontinental LLC ....... LDE ] NIA....... Company .... Ownership ... ..100.000 ... |MMLIC ..
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 45-2738137 .| eeveeeieiiiinn | eererriiiininen | s Pioneers Gate LLC .....oevvvvvveevieiiiiiiiiiieieenens DB DS........ COMPANY e e e e e e e e e e e OWNNErship «oooeeeeeeeeiiiiieiieeeieeeeees ..100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-2854319 .. [2392316 ..... MassMutual Holding LLC .......oovvviviiiiiiiinnns L DE..... COMPANY et 0WNership .ooocvevevveviiieeeiieeeieene .. 100.000 ... |MMLIC
0000 .| weveeeererrrenreereeeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeeeees e 06-1597528 .. | .... MassMutual Assignment Company ... ..NC..... .|MassMutual Holding LLC . | Ownership ... . [MMLIC ..
. 0000 . Fern Street LLC MassMutual Holding LLC .. . | Ownership ..|WLIC
0000 Low Carbon Energy Holding .. ..|MassMutual Holding LLC . | Ownership ... ...|MMLIC ..
. 0000 . Sleeper Street LLC . |MassMutual Holding LLC . | Ownership ... . [MMLIC ..
0000 Intermodal Holding Il LLC .. . MassMutual Holding LLC .. . | Ownership ..|WLIC
. 0000 . . Milestone Acquisition Holding LLC . oo | DE..... ..|MassMutual Holding LLC . | Ownership ... . [MMLIC ..
0000 46-2252944 .. Haven Life Insurance Agency, LLC ............... .. DE..... ..|MassMutual Holding LLC . | Ownership ... . [MMLIC ..
. 0000 . ..| 04-1590850 .. MassMutual Capital Partners LLC . [MassMutual Holding LLC .. . | Ownership ...[WLIC
0000 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC . | Ownership ... ..[MMLIC ..
. 0000 . 45-3623262 .. HB Naples Golf Quner LLC ... MassMutual Holding LLC . | Ownership ... . [MMLIC ..
0000 ..| 82-4411267 .. RB Apartments LLC . [MassMutual Holding LLC .. . | Ownership ..|WLIC
. 0000 . MassMutual Ventures Holding LLC MassMutual Holding LLC . | Ownership ... . [MMLIC ..
0000 Athens Fund Management LLC .... .|MassMutual Ventures Holding LLC . | Ownership ... . [MMLIC ..
. 0000 . Crane Venture Partners LLP .... .GBR... MassMutual Ventures Holding LLC .. Ownership ....|MMLIC
0000 MassMutual Ventures Management LLC ..... eeee |- DE.. .|MassMutual Ventures Holding LLC . | Ownership ... L[MMLIC ..
MassMutual Ventures SEA Management Private
0000 Limited ..oeeeeeeeieiiii .|MassMutual Ventures Management LLC .... Ownership ... . [MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... MassMutual Ventures Holding LLC .. Ownership ..|WLIC
0000 MassMutual Ventures Southeast Asia Il LLC ... .. MassMutual Ventures Holding LLC .. Ownership ..|WLIC
. 0000 . MassMutual Ventures Southeast Asia |Il LLC . . [MassMutual Ventures Holding LLC .. .. | Ownership ... LIMMLIC ..
MassMutual Ventures Southeast Asia Il LL
. 0000 . MV Digital | LLC woocvvvevvieeiiieiiiieiieneine | O DS | e Ounership ... .|MILIC ..
0000 . MassMutual Ventures U . | Ownership ..|WLIC
. 0000 . 47-1296410 .. MassMutual Ventures US | LLC . MassMutual Ventures Holding LLC .. Ownership ..|WLIC
0000 MassMutual Ventures US Il LLC MassMutual Ventures Holding LLC .. Ownership ..|WLIC
. 0000 . MassMutual Ventures US |11 LLC . MassMutual Ventures Holding LLC .. Ownership ...[WLIC
0000 MassMutual Ventures US IV LLC MassMutual Ventures Holding LLC Ownership ..|WLIC
. 0000 . ..| 04-1590850 .. MM Rothesay Holdco US LLC MassMutual Holding LLC .. .. | Ownership ..|WLIC
0000 . Rothesay Limited ..... MM Rothesay Holdco US LLC . .. | Ownership ..|MLIC
. 0000 . Rothesay Life Plc Rothesay Limited .... . | Ownership ..|WLIC
0000 Rothesay MA No.1 Limited Rothesay Life PLC . | Ownership ..|WLIC
. 0000 . Rothesay Mortgages Limited . Rothesay Limited . . | Ownership ...[WLIC
0000 Rothesay MA No.3 Limited Rothesay Life PLC . | Ownership ..|WLIC
. 0000 . Rothesay MA No.4 Limited Rothesay Life PLC Ownership ..|WLIC
0000 LT Mortgage Finance Limited Rothesay Life PLC Ownership ..|WLIC
. 0000 . Rothesay Property Partnership 1 LLP . Rothesay Life PLC . | Qunership ..|WLIC
0000 Rothesay Foundation .......... Rothesay Limited . . | Ownership ..|WLIC
. 0000 . Rothesay Pensions Management Limited Rothesay Limited . . | Ownership.. ...[WLIC
0000 ...| terrrieriiiiiiiiiiiiieiieeererereerreereeeeeeeeee | reeeeees aanas Rothesay Asset Management UK Limited ... .| Rothesay Limited Ownership L MMLIC ..
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. 0000 . Rothesay Asset Management Australia Pty Ltd .|Rothesay Asset Management K Limited ....... Ownership .100.000 ...
0000 Rothesay Asset Management North America LLC Rothesay Asset Management UK Limited ....... |Ownership.. ..}.100.000 ...
. 0000 . MM Catalyst Fund LLC MassMutual Holding LLC ........ .. | Ownership.. ..}.100.000 ...
0000 MM Catalyst Fund Il LLC . MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
. 0000 . LifeScore Labs, LLC .......... MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 MM Asset Management Holding LLC MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
. 0000 . Barings LLC ...coovvvvviiiiiiiennns MassMutual Holding LLC .. .. | Ownership.. ..}.100.000 ...
0000 ML Investors Services, LLC MassMutual Holding LLC ..... .. | Ownership.. ..}.100.000 ...
. 0000 . MIL Insurance Agency, LLC ..... ML Investors Services, LLC . . [Ownership.. ..}.100.000 ...
0000 ... . . . . MMLISI Financial Alliances, LLC MML Investors Services, LLC .... .. [Ownership.. ..1.100.000 ...
. 0000 ... . 51-0504477 .. | ... UV ... |Barings LLC .|MassMutual Asset Management Holding LLC ... |Ownership .100.000 ...
Baring Asset Managemen
L0000 .. f e [ 98-0524271 .| evvvviieiie | e | Limited oo, I, (C I DS........ Barings LLC ..oovvviiiiiiiiiiiice OWNErship....ccueeevueriniieiieeiieens .100.000 L. [MULIC e [ | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457465 .. [ ..ooooveveiin | e | e Limited oo, LB DS........ Limited wooveeiiiie e OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-0457463 .. Baring Asset Management (Asia) Limited ....... HKG....] SJLimited Lo Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
20000 L.o] eeeeeeeieireeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees eeeeeenn| e Baring Asset Management Korea Limited ........ ..KOR.... .|Baring Asset Management (Asia) Limited .... |Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Barings Investment Management (Shanghai)
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Limited ..eeeeeeeeieiiiii LHG... ] DS........ Baring Asset Management (Asia) Limited .... |OWNership........ccccuueemmmeeennnnnnnnnnns .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 L[ e [ e | e | [ | (Shanghai) Limited .......cocoeviveerieeeniienins I (CU DS........ Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiiieeene | e e
Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0457707 Baring SICE (Taiwan) Limited .TUN......] .|Limited .... Ounership .100.000 ... [MULIC e [ eeeeiireeee | e e
Baring Asse
20000 .. e [ e | e | e [ | Barings Singapore Pte. Ltd. .......cccoooeennns LSGPLL s DS........ Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0236449 .. [ ..eerviierin [ e | e Barings Japan Limited .........cccovvriiiennnen. PN DS........ Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Baring Asset Management (Asia) Holdings
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s Barings Australia Holding Company Pty Ltd ... |..AUS....] cfLimited oo Ownership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Barings Australia Pty Ltd ........cccceevnnnnnne LALS....) .|Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... |MMLIC ..
Barings Australia Real Estate Holdings Pty
20000 L. f e [ e Ltd o CGAUSLL) DS........ Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccueeevveriniiniiieeiieens .100.000 ...|MMLIC
Barings Australia Real Estate Holdings Pty
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 14-0045656 .. Barings Australia Real Estate Pty Ltd ........ LALS....) Lt Ownership .100.000 ... |MMLIC ..
20000 L..| eeeeeeeieeeieeeeeeeee e eeeeeeeeeeeeees | s s 98-0457456 .. Altis Property Partners Holdings Pty Ltd .... |..AUS....] ..|Barings Australia Real Estate Pty Ltd ..... Ownership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Altis Asset Management Pty Ltd .... LALS....) ..|Altis Property Partners Holdings Pty Ltd . |Ownership .100.000 ... |MMLIC ..
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s Altis Property Partners Pty Ltd ... e | AUS. .|Altis Property Partners Holdings Pty Ltd . |Ownership .100.000 ... |MMLIC ..
Barings Australia Structured Finance Holdings
20000 .o e | e Pty Ltd . AGS..... ] ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
0000 AGS..... ] ..|Holdings Pty Ltd .... Ounership .100.000 ... |MMLIC ..
. 0000 . Barings Finance LLC . ..DE..... ..|Barings LLC Ownership .100.000 ... |MMLIC ..
0000 BCF Europe Funding Limited . . IRL.. ..|Barings Finance LLC . | Ownership .100.000 ... .
. 0000 . BCF Senior Funding | LLC ... oo | .. DE..... .|Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
BCF Senior Funding | Designated Activity
. 0000 . Company . . IRL.. Barings Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Real Estate Acquisitions LLC .. DE... Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Securities LLC ...... .|..DE.... Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Guernsey Limited ..GGY.. Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Europe Limited ..GBR.. .|Barings Guernsey Limited .. Ownership .100.000 ... |[MMLIC ..
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. . UV ... |Barings Asset Management Spain SL ... LESP.... ..|Barings Europe Limited . | Ownership .100.000 ...

..FRA.... .100.000 ...|MMLIC

Baring France SAS ... Barings Europe Limited .. . | Ownership..

Baring International

Limited IRL.... .|Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings GmbH ..DEU .|Barings Europe Limited .. | Ownership .100.000 ... |MMLIC ..
Barings Italy S.r.l. .. LATALL .|Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings Sweden AB .... .SIE.... Barings Europe Limited .. . | Ownership.. .100.000 ... |MMLIC

Barings Netherlands B.V. ... ..NLD .|Barings Europe Limited . | Ownership .100.000 ... .
.100.000 ... |MMLIC ..

................. 98-0432153 ..

Barings (U.K.) Limited ..GBR.... .|Barings Europe Limited . | Ownership
Barings Switzerland Sarl ... . |..CHE... Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
Baring Asset Management Limited ... ... |..GBR.... .|Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings European Direct Lending 1 GP LLP .... |..GBR.... .|Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
................. 98-0457328 .. Baring International Investment Limited ..... |..GBR.... .|Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
Baring International Investment Management
.................................................................. 98-0457587 .. | evvverereienn | eevrvrrnniinnnnn | ieiiiiiieisieeeeeeeeeeeens [HOLAINGS Lo | LGBRLLLL DS........ [ Baring Asset Management Limited .............. |Ownership .100.000 ... |MMLIC
Baring International Investment Management
................. 98-0457576 .. Baring Asset Management UK Holdings Limited |..GBR.... .|Holdings Ownership .100.000 ... |MMLIC ..
..| 98-0457586 .. Baring Fund Managers Limited .|..GBR.... Baring Asset Management Limited . | Ownership.. ..}.100.000 ...|MMLIC
. BCGSS 2 GP LLP .... ..GBR.... Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...|MMLIC
98-0457578 .. Baring Investment Services Limited .. ..GBR.... Baring Asset Management Limited Ownership.. .100.000 ...|MMLIC

..4.100.000 ...|MILIC
..4.100.000 ... |MMLIC
..4.100.000 ...|MILIC

.100.000 ... [MMLIC ..

LUK
..GBR....
LUK

Ownership..
Ownership..
Ownership..

Baring Asset Management Limited ..
Baring Asset Management Limited ..
Baring Asset Management Limited ..

Barings Core Fund Feeder | 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 Sar| |..GBR....

.|Baring Asset Management Limited .. . | Ownership
Barings Investment Fund (LUX) GP S.a. r.l . |..LUX .|Baring Asset Management Limited .. . | Ownership .100.000 ...|MMLIC ..
Barings Umbrella Fund (LUX) GP S.a.r.l. ..... |..LUX... Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
GPLF4A(S) GP S.a r. | weeeeeeeeiiiiiiiiiiie LUX .|Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
PREIF Holdings Limited Partnership .. ..GBR.... .|Baring Asset Management Limited .. .. | Ownership .100.000 ... |MMLIC ..
BMC Holdings DE LLC .. DE... Barings LLC .... . | Ownership.. .100.000 ... |MMLIC

04-3238351 .. [ 3456895 ..... Barings Real Estate Advisers Inc. ..CA..... weve... [Barings LLC ... . | Ownership .100.000 ... |MMLIC ..

Massachusetts Mutual Life Insurance
81-2244465 .. | ....ooveeeeenn Chassis Acquisition Holding LLC ................ LDE] s NIA....... COMPANY e Ownership/Influence .........ccccu.... ..30.000 ....|MMLIC
Massachusetts Mutual Life Insurance
81-4258759 .. CRA Aircraft Holding LLC ... Company Ownership/Influence .. ..40.000 ....|MMLIC ..
81-4258759 CRA Aircraft Holding LLC ... .. |Barings LLC . Influence.. MLIC
83-0560183 Aland Royalty Holdings LP .. |Barings LLC . .. |Management. MILIC
82-2932156 GASL Holdings LLC .......... .. |Barings LLC . . |Board ...... WILIC
46-2344300 Intermodal Holdings Il LLC .... . |Barings LLC . . |Management.... MILIC

..19.800 ....[MMLIC ..

47-3055009 Milestone Acquisition Holding, LLC. MassMutual Holding LLC . | Ownership/Influence ..
Massachusetts Mutual Life Insurance
............................................................................. Novation Companies, INC. .....ccevvvvvvveveveennnns | MDeviis] eeee o NIALLLccs [ Company oo | OWNETShDL a2 17,100 L] MMLIC
............................................................................. Novation Companies, Inc. ......ccceeevevveveeeenene | oo MDeueis] e NIALLo [Barings LLC covevveevieiiiiiiiiiiieieeeieeeeeeeee | Influence. o | MILIC
Massachusetts Mutual Life Insurance

46-5460309 .. Red Lake Ventures, LLC DB e NIA....... Company Ownership/Influence .. ..|MMLIC ..
46-5460309 .. Red Lake Ventures, LLC LDE ] NIA....... Barings LLC . Influence MLIC ..
Massachusetts Mutual Life Insurance

81-4065378 ..
81-4065378 ..

Remington L & W Holdings LLC ....
Remington L & W Holdings LLC ....

DB NIA....... Company

LDE] s NIA....... Barings LLC .
Massachusetts Mutual Life Insurance
............................................................................................................................................... Tamiami Citrus, LLC ...oovvvvvvvnnnnnnnnenenennnnenns [ DB ] oo NIAG L [Company oo | OWNErShiP. i 15700 L MMLIC e [ | e e

..[MMLIC ..
WLIC ..

Ownership/Influence ..
Influence
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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 . Tamiami Citrus, LLC Barings LLC . | Management/Board MMLIC ..
0000 Teaktree Acquisition, LLC . [MassMutual Holding LLC . | Ownership/Influence MILIC
. 0000 . Teaktree Acquisition, LLC Barings LLC Influence MLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Techquity, LP weveeeeiiiiiiiiiiiiiiiiieeiieas LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..15.600 ....|MMLIC
0000 .| ceeeeerreeeree e e sreesneenn [ reeenne cenenee] vreeenreenine | eereenieeens | e [ e Techquity, LP eeeeieeeeeeeee e LDE] e NIA....... Barings LLC ...ooovveeiiieiieeeeee e INFIUBNCE. .eeereeeeieeeeeieeeeeeeed e e WLIC
Massachusetts Mutual Life Insurance
0000 .| ceeeiieeee e erreeee e | erreeei eeeees| eeeeeieees EIP Holdings I, LLC DB NIA....... Company Ownership/Influence .. ...|MMLIC ..
L0000 .. f e [ 46-0687392 .. Validus Holding Company LLC .. Barings LLC . Ounership .|[MILIC ..
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e . VGS Acquisition Holding, LLC MassMutual Holding LLC . | Ownership/Influence .. ..|MMLIC ..
. 0000 . VGS Acquisition Holding, LLC . . |Barings LLC .... . |Management.... MLIC
0000 Aland Royalty GP, LLC . Barings LLC .... . | Ownership ..}.100.000 ...|MMLIC ..
. 0000 . Alaska Future Fund GP, LLC .... ..DE..... .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BAl GP, LLC . Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . BAl Funds SLP, LLC .. oo | DE.LLL ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Baring Asset-Based Income Fund (US) GP, LLC |..DE..... .|Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
. 0000 . Barings CMS Fund GP, LLC . Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Infiniti Fund Management LLC ... .. DE..... .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 Barings Hotel Opportunity Venture | GP, LLC |..DE..... .| Company Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Investment Series LLC .........cceeene Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 Barings Emerging Generation Fund GP, LLC .... Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Emerging Generation Fund GP |1, LLC Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings ERS PE Emerging Manager II1 GP, LLC .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Investment Funds (U.S.)
0000 ... ceeeeeiee e [ e e 04-1590850 .. Management LLC .......oovvuveeriieeenieeeieeeieeene . .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings CLO Investment Partners GP, LLC . . Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Core Property Fund GP LLC .............. . .|Barings LLC .... .. | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Direct Lending GP Ltd. .................. O DS........ Barings LLC ..ooooveeeeiiiiiiiii ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 . Barings Emerging Generation Fund LP ........... .| Company Ounership ..46.100 ....|MMLIC ..
0000 Barings Emerging Generation Fund LP . Barings LLC . . |Management. MILIC
Barings Global Energy Infrastructure
0000 Advisors, LLC ..oevvoieeiriieiieeeeee e GDE] s DS........ Barings LLC ...ovevieeiiieiieeeee e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Barings Centre Street CLO Equity Partnership
0000 GP, LLC et DE.....|veeees DS........ Barings LLC ...ovevieeiiieiieeeee e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Barings North American Private Loan Fund
. 0000 ... Management, LLC ........oeveeeeeeeeiiiiiiiiiiiiiiiee DE.....[..... DS........ Barings LLC ..ooovveeeiiiiiiiiii OWNErship..coeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings North American Private Loan Fund |l
. 0000 ... Management, LLC ........oeveeeeeeeeiiiiiiiiiiiiiiiee DE.....[..... DS........ Barings LLC ..ooovveeeiiiiiiiiii OWNErship..coeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings North American Private Loan Fund |11
. 0000 ... Management, LLC ........oeveeeeeeeeiiiiiiiiiiiiiiiee LDE] s DS........ Barings LLC ..ooovveeeiiiiiiiiii OWNErship..coeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings Global Special Situations Credit Fund|
. 0000 ... 4 GP (Delaware) LLC .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 ... Barings - MM Revolver Fund GP LLC Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... BMT RE Debt Fund GP LLC Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 ... Barings Global Real Assets Fund GP, LLC . Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... Barings GPSF LLC .. Barings LLC . . | Ownership.. .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeireeeeeeee e eeeeeeeeeeeeees | e e 84-5063008 .. Barings Small Business Fund LLC .. DE..... .. | Company Ownership ..|MMLIC ..
L0000 L] ieeeeiieiieeeeeeeeeeeeeeeeeeeeeieiiiees | eeeiiies e 84-5063008 .. Barings Small Business Fund LLC .. DE..... .|Barings LLC . Management.... MILIC ..
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20000 Loi] e ...|98-0536233 .. | .. JUT I .. |Benton Street Advisors, Inc. .......cccceeunnnnnen ..CYM.... ...DS........|Barings LLC ... . | Ownership.. .100.000 ... [MMLIC oooeeeeeeeeeeeeee e JUUPUUURPRUITN IR
0000 o] eeeeeereenieereere e seenieens [ eeerreene cneenne] reerreeieeine | eereereenes | e BHOVI Incentive LLC ..ooeeveeereeeieeieeieeiene . ...DS........|Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . BIG Real Estate Fund GP LLC ........cceeveeennnnn . ...DS........|Barings LLC ... . | Ownership.. .100.000 ...
0000 BIG Real Estate Incentive | LLC ................ ...DS........|Barings LLC ... . | Ownership.. .100.000 ...
. 0000 . BIG Real Estate Incentive Il LLC ... ...DS........|Barings LLC ... . | Ownership.. .100.000 ...
0000 BRECS VI GP LLC DS. Barings LLC . [Ownership.. .100.000 ...
. 0000 . BREDIF GP LLC ...DS........|Barings LLC ... . [Ownership.. .100.000 ...
0000 CREF X GP LLC ...DS........Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . Great Lakes |11 GP, LLC .... . ...DS........|Barings LLC ... . | Ownership.. .100.000 ...
0000 Lake Jackson LLC ........ccocmmmmmmiiiiiinnne . DS........ Barings LLC Ownership .100.000 ...
Barings Emerging Markets Blended Fund | GP,
0000 e LLC .|Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . 41-2280126 .. Mezzco 111 LLC . Barings LLC . | Ownership.. .99.300 ...
0000 80-0920285 .. Mezzco IV LLC .. Barings LLC . [Ownership.. .99.300 ...
20000 L. f e [ e Mezzco Australia 11 LLC . ..|Barings LLC ... . | Ownership.. .100.000 ...
0000 RECSA-NY GP LLC ... .|Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . SBNP SIA 11 LLC ... Barings LLC . [Ownership.. .100.000 ...
0000 SBNP SIA 111 LLC ... .|Barings LLC ... . [Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... Amherst Long Term Holdings, LLC ................. LDE] s DS........ COMPANY e Ownership ..24.500 ...
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual International LLC .................... .. DE..... . | COMPANY . Ownership.. .100.000 ...
. 0000 ... MassMutual Solutions LLC MassMutual International LLC . Ownership.. .100.000 ...
. 0000 ... Haven Technologies Asia Limited ................. .HKG... .|MassMutual Solutions LLC . [Ownership.. .100.000 ...
. 0000 ... Yunfeng Financial Group Limited .. .HKG... .|MassMutual International LLC ................. Ownership.. ..24.900 ....
. 0000 ... MassMutual Asia Limited (SPV) .... .HKG.. . [MassMutual International LLC ................. Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual External Benefits Group LLC ....... LDE] s DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .| e | e | e | e | e | MV CTF 1 GP LLC e WDE] e DS........ COMPANY e eee e eeete et eee e enee s OUNETSNIP.cvveeereeeeeeiee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
MassMutual Ventures Climate Technology Fund |
20000 .| e | e | e | e | e | P s WDE] e DS........ MV CTF 1 GP LLC oo OUNETSNIP.ceveeeeeeeeeeeee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 04-1590850 .. | eevvveriien | e [ e 100 w. 3rd Street LLC .oovveeveeieiieeiieees WDE] e NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 04-1590850 .. | eevvveriien | e [ e 2160 Grand Manager LLC .......cccoevverueereeennenn WDE] e NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 295,000 ... [MMLIC .o [ eeerieeeiee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 82-2432216 .. | eeieeiien | e | e 300 South Tryon Hotel LLC ...ocvvvevereeeieennen. WDE] e NIA....... COMPANY v eveeeeeee e eee e e e eeee s OUNETSNIP.ceveeeeeeeeeeeee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 04-1590850 .. | eevvveriien | e [ e 300 South Tryon LLC ..eecveeverueenienieniienieane WDE] e NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 2100000 .. [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 ...| ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee eeeeeeen | e | i | e Almack Mezzanine Fund |1 Unleveraged LP ...... ..GBR.... Company Ownership/Influence .. 272,900 L MMLIC s s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutua
20000 .| e | e | e | e | e | LLG ettt WDE] e NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.cvveeereeeeeeiee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Barings Affordable Housing Mortgage Fund |
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e LLC ettt LDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii Management..........eeeeeeeeemmmmmeemeeenediniins e MULIC s [ eeeeereeeeeee [ e e
Barings Affordable Housing Mortgage Fund |1 Massachusetts Mutual Life Insurance
20000 .| e | e e 61-1902329 .| eevieerien | e | e LLG ettt WDE] e NIA....... COMPANY veeeeeeee e eeete et eneeenee e OUNETSNIP. et eiee e siee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Barings Affordable Housing Mortgage Fund |1
20000 ] e | e 61-1902329 .. iiovnins [ e [ s LLG ittt LDE ] NIA....... Barings LLC ..ooveiieiiiiiiiiiiisiesiceniceicans Management......ooveieeseenienieseendians e MMLIC e sicenieeiesiennes [eeeneenien | ceees e
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Barings Affordable Housing Mortgage Fund |11 Massachusetts Mutual Life Insurance
20000 o[ e | e e 85-3036663 .. [ ..eeocoreerin [ eeeeriieiies | e LLC et LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Barings Affordable Housing Mortgage Fund |11
. 0000 ... 85-3036663 .. LLC ettt . Barings LLC . | Management MILIC e eeeesreeeee | eeeeeeeiee [ e
. 0000 ... ..| 36-4868350 .. Barings Asset-Based Income Fund (US) LP .. . [MassMutual Holding LLC . | Ownership/Influence . G MMLIC e | i e
. 0000 ... 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... C.M. Life Insurance Company .... Ownership/Influence .. .. 1.100 .... [MMLIC .. JUVUR IUURRRRRRRION PR
. 0000 ... 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... . Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rereeeee e ] e | i | e | e | LRLL NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 2.53.200 L. [MMLIC oo | e | e s
Barings Emerging Markets Corporate Bond Fund
20000 L[ e [ | e [ i [ | e [ SIRLL) NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccueeevveriniiniiieeiieens L7200 L MULIC e [ | e e
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rereeeee e ] e | i | e | e | LUK NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... .66.300 ... [MMLIC oo e | e s
Barings European Real Estate Debt Income Fund
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LUK NIA....... Barings LLC ..oooveeeeiiiiiiiieii INfIUENCE. . .uee f e e MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1208017 .. | wevvvvvvvrrene | wrvrrrrrreininns | e Credit Fund 2 .oooeeeeiiiiiiiiieeeeeeeeeees LDE ] NIA....... MassMutual Holding LLC .....cceevveeeeeeeennennns Ownership/Influence ..........ccccuu... 221,800 L MUMLIC e e | e s
Babson Capital Global Special Situation
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1206017 .. | wevvvvvvrrrene | ervrvrrrrenninnn | e Credit Fund 2 .oooveeeiiiiiiieieeeeeeeeeeeees LDE ] NIA....... C.M. Life Insurance Company ................... OWNNErsShip..cceeeeeeeieeiieiieeeeeeeeeeeee e i, MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1206017 .. | wevvvvvvrrrene | ervrvrrrrenninnn | e Credit Fund 2 .oooeeeeiiiiiiiiieeeeeeeeeees LDE ] NIA....... Barings LLC ..ooooveeeeiiiiiiiii Management...........evvvvvveverereereeeendheriins evenans MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... [.. Company Ownership/Influence ..
0000 ..| 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... {.. .|C.M. Life Insurance Company . . | Ownership
. 0000 . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... [.. Barings LLC Management....
Massachusetts Mutual Life Insurance
. 0000 . Barings US High Yield Bond Fund ... Company Ownership/Influence ..
0000 Barings US High Yield Bond Fund .. |Barings LLC . . |Management....
. 0000 . Babson CLO Ltd. 2013-1 .. |Barings LLC . Influence..
0000 Babson CLO Ltd. 2015-1 .. |Barings LLC . Influence..
. 0000 . Babson CLO Ltd. 2015-11 .. |Barings LLC . Influence..
0000 Babson CLO Ltd. 2016-1 .. |Barings LLC . Influence..
. 0000 . Babson CLO Ltd. 2016-11 .. |Barings LLC . Influence..
0000 Barings CLO Ltd. 2017-1 .. |Barings LLC . Influence..
. 0000 . Barings CLO 2018-111 .. |Barings LLC . Influence..
0000 . Barings CLO 2018-1V . .. |Barings LLC . Influence..
. 0000 . 98-1473665 .. Barings CLO 2019-11 . .. |Barings LLC . Influence..
0000 Barings CLO 2019-111 .. |Barings LLC . Influence..
. 0000 . Barings CLO 2019-1V . . |Barings LLC . Influence..
0000 Barings CLO 2020-I Barings LLC .... Influence
. 0000 . Barings CLO 202011 .... Barings LLC .... Influence
0000 Barings CLO 2020-111 . |Barings LLC . Influence..
. 0000 . Barings CLO 20201V .... Barings LLC .... Influence
0000 Barings CLO 2021-1 Barings LLC .... Influence
. 0000 . Barings CLO 2021-11 . . |Barings LLC . Influence..
0000 . Barings CLO 2021-111 .. Barings LLC .... Influence
. 0000 . 98-1624360 .. Barings CLO 2022-| Barings LLC .... Influence
0000 . Barings CLO 2022-11 .... . |Barings LLC . Influence..
. 0000 . Babson Euro CLO 2014-1 BV Barings LLC .... Influence
0000 ...| terererrriiiiiiiiiiiiiiiiiieeiereeeeeeeeeereeeees | ereeeeeee senneeee] eeerreeriiieens | ceiieiiinnns Babson Euro CLO 2014-11 BV .......cceeeeeeennnns Barings LLC Influence....oooeeeie
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20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Babson Euro CLO 2015-1 BV Barings LLC .... Influence
0000 ..| 36-037260H .. Barings Euro CLO 2019-1 BV .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2019-11 BV .. .. |Barings LLC . Influence..
0000 Barings Euro CLO 2020-1 DAC .. .. |Barings LLC . Influence..
. 0000 . ..| 37-15576VH .. Barings Euro CLO 2021-1 DAC .. .. |Barings LLC . Influence..
0000 . Barings Euro CLO 2021-11 DAC . .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2021-111 DAC . |..IRL....]......NIA....... [Barings LLC . Influence..
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e Barings Euro CLO 2022-1 DAC ..... e | LIRLLLL Barings LLC .....cceeveiieeeennnns .. | Influence
Massachusetts Mutual Life Insurance
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 81-0841854 .. Barings CLO Investment Partners LP LDE] s NIA....... Company Ownership/Influence .. ..|MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-0841854 .. Barings CLO Investment Partners LP e | DEL s NIA....... Barings LLC . Management MLIC ..
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-3792609 .. | ..eevvirririnn | errrrriiriiiiinn | e LP e LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... ..25.300 ....|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.. . [MMLIC
. 0000 ... Barings Euro Value Add Il (BREEVA II) ........ Barings LLC Management.... MMLIC ..
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 Liu] ceeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee eeinenn] e | i | LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... LA4.000 L MMLIC e | e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee e e | i | LGBR.... ... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee L4900 L [MMLIC e e | e s
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . LGBR.... ... NIA....... Barings LLC .... . |Management.... ..[MLIC ..
Massachusetts Mutua
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE ] NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE] s NIA....... C.M. Life Insurance Company . Influence .
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE ] NIA....... Barings LLC .... . |Management.... ...[MMLIC ..
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 82-5330194 .. Barings Global Em. Markets Equity Fund ....... LNC.....] e NIA....... Barings LLC .... . |Management.... ..[MMLIC ..
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
20000 .o e | e 98-1332384 .. P ..CYM.... COMPANY -veeeeeeeree et e e e e e Ownership/Influence .........cc.coeene .100.000 ... |MMLIC
Barings Global
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 98-1332384 .. LP e ..CYM..... Baring Asset Management Limited .. . | Management.... ..[MMLIC ..
. 0000 ... Barings Global .. |Barings LLC .... Management. MLIC
. 0000 ... . Barings LLC .. |Barings LLC .... J U UUPUUUUPPPPPPPUPPPPPPITY IR MILIC
. 0000 ... . ..| 82-3867745 .. Barings Global . [MassMutual Holding LLC ..... .. | Ownership/Influence . ..|MLIC
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 82-3867745 .. | ... Barings Global C.M. Life Insurance Company .... Ownership .. 7.000 .... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-3867745 .| .eevrreereens Barings Global Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MLIC
Barings Global
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e B IRL.... MassMutual Holding LLC .....cceevveeeeeeeennennns Ownership/Influence ..........ccccuu... 219,800 L MMLIC e e | e s
Barings Global Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Delaware ... Company .... Ownership 270,200 L MUMLIC e | e | e s
Barings Glob
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e DElAWATE .uvvvvvvvveveervriiiiieeaeeaaavaaaaaeeaaaaanaee . C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee L3700 Ll [MMLIC e | e | e s
Barings Global
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e DElAWATE .uvvvvvvvveereivriiriiiieerraavaaaaaaaaaaaaaaae . Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Barings Global Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | LUK e . COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieieeeeeie e 213,200 L MMLIC e e | e s
Barings Global
20000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee s e | i | e | LUK e . C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeeeeieeeeeeeeeeeen 0,700 Ll [MMLIC e e | e s
Barings Global
L0000 L] ieeiiiiiiiieeeeeeeeeeeeeeeeeeeeeees | eeeeeeees i) eeeeeeieiiiiies | s | e | e LUK oo .. Barings LLC ...oooveeeeeiieiieeieeiieeeeeeeeeeeee Management...........eevvveveeeeeveeveeeenidhvnnnns wernnnns MMLIC o [ eeeeeeeeeeees [ eeees e
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Barings Global Special Situations Credit Fund|
L08R O N L L (T U U 1< RPN LIRLL NIA....... Barings LLC ..oooveeeeiiiiiiiiii Management..........eeeeeeeeemmmemeemeneneidiniins e MULIC s [ e [ e e
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Barings Global Technology Equity Fund ........ LRL NIA....... Barings LLC ..oooveeeeiiiiiiiieii Ownership/Influence ..........ccccuu... ..73.000 MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 . ...| 87-0977058 .. Barings Hotel Opportunity Venture Company Ownership/Influence ........ccoeeeeeeen} 88700 . ) MVLIC ooooiiiiiiiiiiiieiiiiieeeeeeeeeeeeeeeeeeees | e e e
0000 ..| 87-0977058 .. Barings Hotel Opportunity Venture . Barings LLC ... . |Management...
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
0000 86-3661023 .. LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e ..32.800 MILIC e eeeesreeeee | eeeeeeeiee [ e
0000 ..| 86-3661023 .. .. DE... C.M. Life Insurance Company . | Ownership MULIC e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e Barings Middle Market CLO 2017-1 Ltd & LLC . |..CYM... Barings LLC Influence
0000 ...| weveereeerrmerrernreeeeeeeeeeeeeeeeeeeeereeeeeees | reeennns ceneeees] eeeereeeeeeeen Barings Middle Market CLO 2018-I ... Barings LLC ... Influence
. 0000 . Barings Middle Market CLO 2019-I . . |Barings LLC Influence..
0000 ...[98-1612604 .. Barings Middle Market CLO Ltd 2021-I . oo | --CYM... Barings LLC INFIUBNCE. oot
. 0000 . ...| 38-4010344 .. Barings North American Private Loan Fund LP DE.....[..... NIA....... MassMutual Holding LLC Ownership/Influence .. MULIC e
0000 ..| 38-4010344 .. Barings North American Private Loan Fund LP DE.....[...... NIA....... Baring Asset Management Limited ... Management
Massachusetts Mutual Life Insurance
0000 ...|98-1332384 .. Barings RE Credit Strategies VII LP .. oo | DB s NIA....... COMPANY e Ownership/Influence .. MULIC e
. 0000 . ..|98-1332384 .. Barings RE Credit Strategies VII LP .. v | DB s NIA....... Baring Asset Management Limited .............. Management
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
L0000 .. f e [ 98-1567942 .. | eeviiiiiiie [ i | e | LUK NIA....... COMPANY et OWNErship....ccueeevueriniieiieeiieens ..18.400 MILIC e | e [ e
Barings Target Yield Infrastructure Debt Fund
. 0000 . 98-1567942 .. . . |Baring Asset Management Limited . | Managenment...
0000 ..| 871262754 .. Barings Transportation Fund LP ... MassMutual Holding LLC Ownership/Influence ..
Massachusetts Mutual Life Insurance
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 871262754 .. | eveeiiiiiiine | eeeeeeiiiiinieen | s Barings Transportation Fund LP .................. . COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 0 8.200 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
0000 Braemar Energy Ventures I, L.P. ...t Company . | Ownership/Influence .. ..|MLIC
. 0000 . Braemar Energy Ventures |, L.P. ...l C.M. Life Insurance Company ... . | Ownership . [MMLIC
0000 Braemar Energy Ventures I, L.P. ...t Barings LLC . | Management MILIC
. 0000 . Barings European Core Property Fund SCSp .... . [MassMutual Holding LLC .. | Ownership/Influence 7.600 .... |MMLIC ...
0000 Barings European Core Property Fund SCSp .... .|C.M. Life Insurance Company ... . [Ownership.. 0.500 .... |MMLIC ...
. 0000 . Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC .. Management MLIC
Massachusetts Mutual Life Insurance
. 0000 . 46-5001122 .. Barings European Private Loan Fund 111 A .. .. | Company ... Ownership.. 45.200 ....|MMLIC ...
0000 38-4059932 .. Benchmark 2018-B2 Mortgage Trust ... . |Barings LLC Influence.. MILIC ...
. 0000 . co| Benchmark 2018-B4 Barings LLC ... Influence ..[MLIC
0000 ..| 38-4096530 .. Benchmark 2018-B8 Barings LLC . | Influence
. 0000 . 20-5578089 .. Barings Core Property Fund LP .. .. [MassMutual Holding LLC . | Ownership/Influence .23.300 ....|MMLIC ...
0000 20-5578089 .. Barings Core Property Fund LP .. . |Barings Real Estate Advisers LLC Management... MILIC ...
Massachusetts Mutual Life Insurance
0000 35-2531693 .. | eeiiiiiiiiiin | eeeeeeenieieienn | e Cornerstone Permanent Mortgage Fund 111 LLC MA...f ..t NIA....... COMPANY e Ownership/Influence .........cccc...... .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 ... 811793735 | e | e Cornerstone Permanent Mortgage Fund IV LLC .. |..MA.....]...... NIA....... Company Ownership.. .100.000 ... [MMLIC oo
Massachusetts Mutual Life Insurance
. 0000 ... .. 90-0991195 .. 0001597511 .. Gateway Mezzanine Partners Il LP ... Company . | Ownership/Influence .. 234,800 . [MMLIC e e | e e
. 0000 ... 90-0991195 .. 0001597511 .. Gateway Mezzanine Partners || LP .|C.M. Life Insurance Company . [Ownership.. .5.200 ...
. 0000 ... ..|90-0991195 .. 0001597511 .. Gateway Mezzanine Partners Il LP ... Barings LLC . | Management
Massachusetts Mutual Life Insurance
L0000 .. f e | e e 371708623 .. [ eovioiieii [ i | e Great Lakes I11, L.P. coviiiiiiiiiiiiiiiiinens LDE ] NIA....... COMPANY -reeeuereesirreesire e e e e s e e e sneeans Ounership/Influence .........ccocoeens ..41.400 L LT OUOPPPPTPPPPUTPUPTUTORS IFPTTPOUPRTTY FRVPPPRION
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 37-1708623 .. | evvvvveverenn | evvvvvrnrneninns | i Great Lakes |11, L.P. wooevviiiiiiiiiiiiiiiiiiiines LDE ] NIA....... Barings LLC ..ooooveeeeeiiiiiieiie Management...........eevvevvveereeeereeeeedheneins evnnnns MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . GIA EU Holdings - Emerson JV Sarl .... e LUK NIA....... Company Ownership/Influence .. G MMLIC e | e e
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s GIA EU Holdings - Emerson JV Sarl e | LUK NIA....... Barings LLC . Management MULIC s [ e [ e e
JPMCC Commercial Mortgage Securities Trust
20000 o[ e | e e 384041011 .| oeeeiieies [ e | e 2017-0P7 e N NIA....... Barings LLC ...ooovveeiiieiieeeeee e INFIUBNCE. .eeereeeeieeeeeieeeeeeeed e e MILIC e eeeesreeeee | eeeeeeeiee [ e
JPMDB Commercial Mortgage Securities Trust
20000 o[ e | e e 38-4032059 .. [ .eeeeeeierin [ e | e 2017-C5 e N NIA....... Barings LLC ...oeevieeiiieiieeeee e INFIUBNCE. .eeereeeeieeiie e e e MILIC e eeeesreeeee | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. | wevvvvvrrrenne | ervmemmmmnnninnn | e Miami Douglas Two GP LLC ......cevvvvvvverveeennnns LDE] s NIA....... COMPANY e Influence......coeeeeeie 00,000 ... [MMLIC e | eeeeeeeeeeeee | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrenn | wrvrrrrnrenninne | e, Miami Douglas Two GP LLC .....cevvvvvvvvvvvernnnnns LDE ] NIA....... C.M. Life Insurance Company ................... INfIUBNCE. . .uee 0,000 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. Miami Douglas Two LP ... LDE ] NIA....... Company Ownership 1.90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeens | e s
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. Miami Douglas Two LP ... LDE] s NIA....... C.M. Life Insurance Company . Ownership 210,000 L. [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveenene [ ererriieiiis | e Miami Douglas Three MM LLC .......ccovveernnnenne LDE] e NIA....... COMPANY veeevree e e seree e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 87-4021641 .. [ .ooereiieeee [ e | e MV BIG Peninsula Co-Invest Member LLC ........ LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP.ceeeeeeesree e 227,800 ... [MULIC i [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 874021641 .. | ooevvviiiiinn | rerrrririiiinen | e MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 20,800 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] M CM Holding LLC ..oovveiiiiiiiiiicciiccee LDE] NIA....... COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. MM Direct Private Invetment Holding ........... LDE ] NIA....... Company .... Ownership .100.000 ... |MMLIC ..
Massachuset
. 0000 . 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Company Ownership/Influence .. .100.000 ... |MMLIC ..
0000 81-3000420 .. MV Debt Participations LLC .... LDE] e NIA....... Barings LLC . Management WILIC ..
Massachusetts Mutual Life Insurance
0000 20-8856877 .. Somerset Special Opportunities Fund L.P. .... |..DE.....]...... NIA....... Company Ownership/Influence .. ..40.100 ....|MMLIC ..
. 0000 . 20-8856877 .. Somerset Special Opportunities Fund L.P. .... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership .. 1.900 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 35-2553915 .. Ten Fan Pier Boulevard LLC .... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieeeeeie e .100.000 ... |MMLIC ..
0000 ..|41-2280127 .. Tower Square Capital Partners , LPo . |Barings LLC . . |Management.......... MILIC
. 0000 . 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... MassMutual Holding LLC . | Ownership/Influence .. .[MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 41-2280129 .. Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... Barings LLC . Management MILIC ..
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveerene [ ererriieniies | e Trailside MM Member LLC .....oovvvernieeiiiene LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 2.86.970 L [MUILIC oo [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Trailside MM Member LLC ...........cceeeeeeiiiiiis LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieeeeeie e L7400 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Trailside MM Member I LLC ....ovvvvvvvnnnnnnnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e OWNNErSNipP..ceeeeeeeeieeeeeiieeeeeeeeeeeee i s MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 83-1325764 .. Washington Gateway Two LLC .... LDE ] NIA....... Company Ownership .96.020 ... [MMLIC oo | e | e s
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 83-1325764 .. Washington Gateway Two LLC .... LDE] s NIA....... C.M. Life Insurance Company . Ownership o B.700 L. [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 320574045 .. | ieiiiiiiiiiin | eeeeeeeniennieen | e Washington Gateway Three LLC ............eeeeeeee LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e 195,380 L. [ MMLIC e e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 32-0574045 .. | eeiiiiiiiiiin | eeeeeniiiiiinen | e, Washington Gateway Three LLC ........ccevvveeee LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee L1400 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 88-3861481 .. West 37th Street Hotel LLC .... e | DB e NIA....... Company Ownership ....|MMLIC ..
. 0000 ... ..| 88-3861481 .. West 37th Street Hotel LLC . .. |C.M. Life Insurance Company . . | Ownership.. . |MMLIC
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Massachusetts Mutual Life Insurance
0000 .| weveeeermemmmmmereereeereeereeeeeeeeeeeeeeeeeeees | erreeeees veneee ] eeeereeei | s | e | e Martel1o Re ooeeeeeeeeeee e BW....J...... NIA....... COMPANY e Ownership/Influence ..........cccc...... 20,300 ..ol [MMLIC e | e | e e
Babson Capital Loan Strategies Master Fund LP|
0000 ...| weveeeeeremmemmererenerereeeeeeeeereeeeeseeeeeees | erreennee mveseee ] eeerrereeeiis | s | e | e | e oM. NIA....... Barings LLC ..ooovveeeiiiiiiiiii Management..........eeeeeeeeeemmemeemeeieedhiniins e MULIC s [ e [ e e
Barings China Aggregate Bond Private
0000 Securities Investment Fund ............ccceeeee. LCHN.... e NIA....... Barings LLC ..oooveeeiiiiiiiiiii Management..........coeeeeeeeemiieeeenennasd
. 0000 . Barings European Growth Trust Fund LGBR.... ... NIA....... Barings LLC .... . | Ownership/Influence ..
0000 Barings Global High Yield Fund . . |Barings LLC . . |Management
. 0000 . CCIC Fund Barings LLC .... . | Ownership/Influence ..
Massachusetts Mutual Life Insurance
. 0000 . 71-1018134 .. Great Lakes |1 LLC LDE ] NIA....... Company Ownership 10.600
0000 71-1018134 .. Great Lakes |1 LLC LDE] s NIA....... C.M. Life Insurance Company . Ownership 0.980
Massachusetts Mutual Life Insurance
0000 04-1590850 .. Wood Creek Venture Fund LLC ...................... COMPANY e Ownership ..40.000 ...
. 0000 . 13-1935920 .. MMLIC Debt Participations LLC ... Massachusetts Mutual Ascend . Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings California Mortgage Fund IV ........... L CA ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
. 0000 ... Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... Company Ownership ..50.000 ....|MMLIC ..
. 0000 ... Barings Umbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company . Ownership .. 2.300 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 82-2285211 .. Calgary Railway Holding LLC .. COMPANY e Ownership ..90.000 ....|MMLIC ..
. 0000 ... 82-2285211 .. Calgary Railway Holding LLC .. C.M. Life Insurance Company . Ownership ..10.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 82-3307907 .| evvvrrrrrrinn | ervrrrrrriininen | e Cornbrook PRS Holdings LLC .....cceveveeveeeennns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
. 0000 ... 954207717 .| wevevevvveninn | erevrrnniiinines | s Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
. 0000 ... 954207717 .| wevevvvevenenn | rvverinriininen | i Cornerstone California Mortgage Fund Il LLC |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund 111 LLC Massachusetts Mutual Life Insurance
. 0000 ... 95-4207717 .| eveveiieiie | e | i | LCALL NIA....... COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... Company Ownership ..90.000 ....|MMLIC ..
. 0000 ... ..| 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... .|C.M. Life Insurance Company . . [Ownership.. ..5.900 .... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Barings LLC . Management.... MLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... MA.....[...... NIA....... Company Ownership LIMMLIC ..
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... MA...f ..t NIA....... Barings LLC . Management.... MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 61-1793735 .. Cornerstone Permanent Mortgage Fund IV ....... MA...f ..t NIA....... Company ... . Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .o e | e 20-0348173 .| eeeeeiieee [ e | e CREA/PPC Venture LLC .....ccoveervveeiieeiiieene LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e 2.28.500 ... [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 82-2783393 .. [ .eeeieiienie [ e | e Danville Riverwalk Venture, LLC ........coc.... LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 294400 L MULIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveerene [ ererriieniies | e DPI Acres Capital SPV LLC ..coceveeveveeiiiennns LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiiieeene | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | e e 04-1590850 .. | eevevrrerreenn | ervmmmmmnenninnn | e Euro Real Estate Holdings LLC ................... LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee 50,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
L0000 .. f e | e e 20-3347091 | i [ i ] e Fan Pier Development LLC ...ooovvveiiniinnnnne LDE ] NIA....... COMPANY -reeeurreesirieesiree e e s e e e eneeans OWNErSNIP..eeierieiieieireeein e ..65.000 L. MULIC oo | eeeniiieennn | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 20-3347001 .. | ceviiiiiiiiien | ereeeeriieieieee | e, Fan Pier Development LLC .....ccovvvvvivreinnnnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee 55,900 L [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..oovevvvevine [ eerriiiiii | e GIA EU Holdings LLC ...cccvviviiiiiiiiiiiiiiens LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-5360103 .. | .eevvvvvvrrine | eevrrrririininen | e Landmark Manchester Holdings LLC ............... LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Brookhaven Member LLC ... LDE ] NIA....... Company .... Ownership ..95.000 ....|MMLIC ..
Massachuset
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... D] e NIA....... Company Ownership ..82.700 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] s NIA....... Massachusetts Mutual Ascend . Ownership ..12.300 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM East South Crossing Member LLC .............. LDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member LLC .... Company Ownership ..95.000 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. MM Horizon Savannah Member LLC . .. .|C.M. Life Insurance Company . . [Ownership.. .. 3.700 .... |MMLIC
. 0000 ... ..| 04-1590850 .. MM National Self-Storage Program Member LLC |.. .|C.M. Life Insurance Company . . [Ownership.. ..98.000 ....|MMLIC
.0000 ... 04-1590850 .. MM 1400 E 4th Street Member LLC ................ C.M. Life Insurance Company .... Ownership ..96.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 80-0948028 .. One Harbor Shore LLC ... LDE ] NIA....... Company Ownership ..94.990 ....|MMLIC ..
. 0000 ... 80-0948028 .. One Harbor Shore LLC ... LDE] s NIA....... C.M. Life Insurance Company . Ownership .. 6.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. | wevevvvrrreene | eeveemmmnnnninnn | e PACO France Logistics LLC ..........euvuueeennnnee LDE] s NIA....... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Salomon Brothers Commercial Mortgage Trust
20000 .. e [ e | e | e [ | 2001MM <o LDE] e NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. .eeereeeeieeiie e e e MULIC e | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-5273574 .| eveeeieeeen | e | e Three PW Office Holding LLC ......ccveerueeennne LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 295100 L. [MULIC i [ eeeeireeen | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 82-3250684 .. | ...oeeiiiiiiin | eeeeeneiieiiieen | e Unna, Dortmund Holding LLC .......ccccoeinnnnnen LDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 ... 45-5401109 .. Washington Gateway Apartments Venture LLC ... [.. Company Ownership ..95.440 ...
. 0000 ... ..| 45-5401109 .. Washington Gateway Apartments Venture LLC ... [.. . |C.M. Life Insurance Company . . [Ownership.. .. 4.800 ...
Massachusetts Mutual Life Insura
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 51-0529328 .| ..oevvverenns 0000927972 .. | weveeeeeieieeeieeeieeeeeeeeees MassMutual Premier Main Street Fund ........... LMALL NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee ..88.800 ... [MMLIC oooeeeeeeeieee e | e | e e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
L0000 .o f e [ 26-3229251 .| eeiieene 0000927972 .. | tevcreeiieeee e Fund .oooeiii LMALL) NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens 227100 L MULIC e [ | e e
Massachusetts Mutua
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-3512593 .| .eevrrrrreens 0000916053 .. | weveeeereiiiieiieeieeeeeeeeeees MassMutual Select Fundamental Growth Fund ... |..MA.....|...... NIA....... COMPANY e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee 30400 L [MMLIC e | e | e s
Massachusetts Mutua
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 42-1710935 .| .eovvvveeeens 0000916053 .. | weveeeereiieiiiieiieeeeeeeeeees MassMutual Select Mid-Cap Value Fund ......... LMALL NIA....... COMPANY e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 1.29.200 ... [MMLIC oo | e | e s
MassMutual Select Small Capital Value Equity Massachusetts Mutua
L0000 .o f e [ 02-0769954 .| ............. 0000916053 .. | ooeveveireriiieeriee e Fund .oooeiii LMALL) NIA....... COMPANY et Influence.....coeveviiiciiiiiiiiiiinns 20000 L JMULIC oo [ | e e
Massachusetts Mutua
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-3584140 .| .eovvvrvrennns 0000916053 .. | weveeeereiieiiiieiieeeeeeeeeees MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 218,200 L MMLIC e e | e s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutua
L0000 .o f e [ 82-3347422 .. 0000916053 .. 2005 Fund LMALL) NIA....... Company ... Ounership 25,400 L IMULIC L [ | e e
MassMutual Massachusetts Mutua
L0000 .o f e [ 82-3355639 .. | ....coceenn 0000916053 .. | ooeveveireriiieeriee e 2010 Fund LMALL) NIA....... COMPANY et Influence.....coeveviiiciiiiiiiiiiinns 20000 L. [MULIC oo [ | e e
MassMutual Massachusetts Mutua
L0000 .o f e [ 82-3382389 .| ....occeenn 0000916053 .. | ooeveeeireeiiieeiiee e 2015 Fund LMALL) NIA....... COMPANY et Influence.....coevvvieiciiiiiiiiiiiens 20000 L JMULIC o [ | e e
MassMutual Massachusetts Mutua
L0000 ..f e | e 82-3396442 .| ..o 0000916053 .. | .ooveiiiiiiiiiiiiiiiieiiee 2020 Fund LA NIA....... COMPANY .eiiuvriiiiiiiiice e Influence....couveiouiiiiiiiiiiiiiienne .. 0.000 L. [MULIC o [ | e e
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MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3417420 .. | ..oooeennn 0000916053 .. | oooeeieeeeeeiiieee e 2025 FUND .o LMAL) NIA....... COMPANY ...t e e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3430358 .. | .............. 0000916053 .. | oooeeeeeeeeeiiiiee e 2030 FUND oo LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3439837 .. | ..oooerinnnn 0000916053 .. | oooeeieeeeeeiiieee e 2035 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3451779 .| .eeeeerinns 0000916053 .. | oooeeeeeeee e 2040 FUND ..oeeeeieee e LMAL) NIA....... COMPANY .. Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3472295 .| ..oooeiinnnn 0000916053 .. | oooeeeeeeeeeiieee e 2045 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3481715 .. | ..ooeeennnn 0000916053 .. | oooeeeeeeee e 2050 FUND ..o LMAL) NIA....... COMPANY ..o Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3502011 .. | .....coeeeee 0000916053 .. | oooeeieeeee e 2055 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 L. s | e 82-3525148 .. | .............. 0000916053 .. | oooeeeeeeee e 2060 FUND ..oeeeeeiieee e LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3533944 .. 0000916053 .. Balanced Fund .. LMAL) NIA....... Company Influence......cooocuiiiiiiiiiiiinns 0,000 ... [MULIC .oooeee e
Massachusetts Mutua
20000 L. s | e 46-4257056 .. | .ooooiiiiinns | e | e ML Series International Equity Fund ......... AL NIA....... COMPANY .. Influence......coovciiiiniiiiiiiinns 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 47-3529636 .. | .eeeeeeerieinn | eeeeeeeneennienn | e ML Series Il Dynamic Bond Fund ................ LMALL NIA....... COMPANY e Influence......ccooeeeiinnee 00,000 ... [MMLIC e | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L. s | e 47-3544629 .. | .ooooiiiiiins | | s ML Series Il Equity Rotation Fund ............ AL NIA....... COMPANY .. OWNership.......oceuveeeeiiiiiiieees 295,800 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 27-1933389 .. | ..oooerinnnn 0000916053 .. | oooeeieeeee e MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY ...eeeiieee e OWnership.......coeuueeeeiiiiiiieees 23.900 L. [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 27-1932769 .. | ..oooerrnnen 0000916053 .. | oooeeieeeee e MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY .. OWNership.......ooecuveeeeiiiiiiieees 2.8.800 ... [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 46-3289207 .. | ...occoonneen 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.......ooecuveeeeiiiiiiieees 222,900 L [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 47-5326235 .. | ..oooooinnnn 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY ..eeeiieee e OWNership.......coecveeeeiiiiiiieees 243,800 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618155 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY .. Influence......coovciiiiniiiiiiiinns 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618222 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual 80/20 Allocation Fund ............... AL NIA....... COMPANY .. OWNership.......ocecuveeeeiiiiiiieees 251,600 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 03-0532464 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual RetireSMART In Retirement Fund ... |..MA.....|...... NIA....... COMPANY ..o OWNership.......ocecuveeeeiiiiiiieees 22,000 ... [MULIC .oooeeee e e
Massachusetts Mutual Life Insurance
. 0000 ... ..|45-1618262 .. 0000916053 .. MassMutual 40/60 Allocation Fund ............... AL NIA....... Company Influence......coovciiiiniiiiiiiinns 2100000 ... [MULIC ..oooeiiiee e
Massachusetts Mutua
20000 L. s | e 45-1618046 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual 60/40 Allocation Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.......ocecuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
. 0000 ... ..|45-1618046 .. 0000916053 .. MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... Company Ownership.. 78,400 L [MULIC .o
Massachusetts Mutua
20000 L. s | e 04-3212054 .. | .....cceeee 0000916053 .. | oooeeeeeeeeeiieee e MassMutual Balanced Fund ..............ccceeeees LMAL) NIA....... COMPANY ...eeeiieee e OWNership.......oceuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3556992 .. | .............. 0000916053 .. | oooeeeeeeeeeiieee e MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY ..eeeiieee e OWNership.......oceuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3277549 .| .eooeerrnnns 0000916053 .. | oooeeeeeeeeeiieee e MassMutual Core Bond Fund ..............cccccceee LMAL) NIA....... COMPANY ... OWNership.......oceuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 L. s i e 04-3539084 ..| .............. 0000916053 .. | .ooiiiiiiiiiiiiiiieee s MassMutual Disciplined Growth Fund ............ AL NIA....... COMPANY ettt OWnership......oooeuuieeeiiiiiiiens 2100000 ... [MMLIC .oooiiiiiiiiiiiiiiiiiiiiieeeeeis | e
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1 2 3 4 13 14 15 16
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Massachusetts Mutual Life Insurance
20000 .| s e e 04-3539083 .. | .............. 0000916053 .. | oooeeieeeeeeiiieee e MassMutual Disciplined Value Fund .............. LMAL) NIA....... COMPANY ...t e e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 01-0821120 .. | ..oooeennnnes 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual Diversified Value Fund .............. LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512590 .. | ...oocoeeneee 0000916053 .. | oooeeieeeeeeiiieee e MassMutual Equity Opportunities Fund ......... MA.....] e NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512589 .. | ........c.... 0000916053 .. | oooeeeeeeee e MassMutual Growth Opportunities Fund ......... AL NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 .| s e e 03-0532475 .. | .eeeeerrnnnn 0000916053 .. | oooeeeeeeeeeiieee e FUND e LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512596 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual Mid Cap Growth Fund .................. LMAL) NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3464165 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Premier Diversified Bond Fund .... MA.....] e NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ s s
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
20000 .| s e e 92-1441036 .. | ............. 0000916053 .. | .eeeiieeeeeeiiieeeeeriiiee | eeeeie e LMAL) NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 45-1618222 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Select 80/20 Allocation Fund ..... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3584138 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual Select Fundamental Value Fund .... |..MA.....]...... NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3557000 .. | ...ocoornnneen 0000916053 .. | oooeeieeeee e MassMutual Select Overseas Fund ................ LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC .oooiiee e [ e s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 L. s | e 92-1427882 .. | ..oooernnnen 0000916053 .. | oooeeeeeeeeeiieee e 2065 FUND ..o LMAL) NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3464205 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Small Cap Growth Equity Fund ..... LMAL) NIA....... COMPANY ..eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC .oooiiee e [ e s
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 04-3424705 .. | .eeerriieenne 0000916053 .. | teeereereieiiiiieeieeeeeeeeeees MassMutual Small Cap Opportunities Fund ..... LMALL NIA....... COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
20000 .| s e e 02-0769954 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Small Cap Value Equity Fund ...... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 26-0099965 .. | .............. 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual Strategic Bond Fund .................. LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Asterisk Explanation

..| Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC
.| Debt investors own 9.6% and includes only Babson Capital Loan Strategies Fund, L.P. ....cccoviiviriennnnns .
Debt investors own 5% and INCIUAES ONTY Great LAKES |11, L. P. .eiiiiiiiiiiiiiiieiitie ettt ettt e et e e st e ettt e sabee e sab e e e st e e ease e e aaseeease e e easeeeeabeeeas s e e eas e e e oab e e e asteeeas e e e aas e e o as s e e eas e e e aa b e e e a s e e e oAb e e e n bt e oA st e e ea s e e e ns e e e as b e e eas e e e as e e oas s e e eas e e e oas e e oA se e e eas e e e nb e e oA ss e e oase e e n bt e e as s e e oAb e e e en b e e e as b e e eab e e e ns e e o ast e e eas e e e enb e e e An b e e easeeeenb e e e st e e enneeennbeeenneennneen
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

NO

AUGUST FILING

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

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:

6 5 9 3 5 2 0 2 3 4 9 0 0

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

6 5 9 3 5 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

6 5 9 3 5 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 5 9 3 5 2 0 2 3 4 4 1 0 01
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

6 5 9 3 5 2 0 2 3 4 4 8 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 5 9 3 5 2 0 2 3 4 4 9 0 0 0 0 A

o
—

0 1
0 1
0 1
0 1

14



STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Investment in trust ..o e 19,082,313 | e 19,082,313 |..covveee 20,001,607
2505. Pension plan asset ..671,357,432 |... ..671,357,432 |...
2506. Disallowed interest maintenance reserve ..........ocooooooooooeoeceeeeeeeeeees oo 610,797,171 ..o 610,797,171
2507.  Cash advances 10 agents .......cccocoooiooieccieiee s o 293,850,899 |............... 293,850,899 | e
2508. Receivable for commissions and expenses on long-term lease ...89,988,029 |... ...89,988,029 |...
2509. Intangible assets .......cooooioioieieieice e ... 38,944 474 |... ... 38,944 474 |...
2510.  Bills receivable ..o o 13,724 | 13,724
2597. Summary of remaining write-ins for Line 25 from overflow page 1,724 034,040 1,704 ,951,728 19,082,313 20,001,607
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504.  Funds awaiting escheat and other MiSCEITANEOUS .......cccooiiiiiiiieieieiccces et [oeeeseseieinnens 134,814,658 |................. 68,839,651
2505.  Deferred inCome [Hability ..ottt ettt ettt a et et e e s e et e et e st enneseanenene oreseeerenenens 26,755,885 |................ 26,963,691
2597.  Summary of remaining write-ins for Line 25 from overflow page 161,570,543 95,803,342
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Experience refunds on reinsurance Contracts ..o o 21,160,857 |.cocoveenee 22,525,741 oo 94,469,978
08.305. MiSCEITANBOUS ......vvieeeiiiieietctctcee ettt ettt ettt ettt eses et s et s et esesn s ssssesesesesesssnnans [orsesanasesesas (69,921,462)|................ (27,564,439)|................. 84,818,527
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (48,760,605) (5,038,698) 179,288,505
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Miscellaneous charges 10 0PErations ..........ccccccviiiiiiiiereiiiniicecie ettt snsenfoesesesesnnans (29,455,850 ......c...ec.... 11,121,933 | 28,069,282
2705. Change in reserves due to reinsurance agreement ........ocoocoioceiiiniinirseeeeee st [oeseeeeseseseseeesesessesesesenes [oeseneeeenesienenas 814,522 |....cocvee 20,592,088
2706. Change in Liability for employee/agent benefit plans ... oo oo (21,398, 787) ...
2797. Summary of remaining write-ins for Line 27 from overflow page (29,455,850) (9,462,333) 48,661,370
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cveueueuiieeeieieeeeeeeee ettt eaeass s sese s sesssnnas [eeeeeeeeeeieiens 354,748,274 |................ 394,897,743
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt sttt e e b e et e et e e e e sneesaeesseenneenneenens [sesseeiseeseeteeseesenseenaeens [oeseenseenseense e e et e e ean e
2.2 Additional investment made after acquisition . 13,292,853
3. Current year Change iN ENCUMDIANCES .........ciiuiiiiiii ittt ettt sttt e bt e sb e e s bt e bt e bt ea bt saeesaeesheesbeesbeeabeenbeenbeenneannesnnes [onseensenssnnsseneensseiseeiaeees [oaeeiseeseeteeseeas e e naeeaes
4. Total gain (I0SS) ON GISPOSAIS .......c.cveveueuiuieieieieieteeetceeeee st eteseseae et se s et esesessssas st et et esessssasssesesesessssasssassesesesesesssnnassseseseseans [oreeseeeseseseseseneennenennnenene [oeeeeieeenans 127,364,440
5.  Deduct amounts reCeived ON AISPOSAIS .............ccvcveveueueuiuiiiieeeteteeeaeesee et se e e s ettt eseseses s s st sesesesesessasssesesesesesssssasssens |eeeeeseueueieseseseseseseaeieees oeseennenenenas 144,453,134
6. Total foreign exchange change in book/adjusted Carrying ValUE ............coeoiiiiiiiiiiiiii et
7. Deduct current year’s other than temporary impairment recognized ..
8. Deduct CUITENt YEAr'S AEPIECIATION .............cveviveeceeeiecieieeetetee ettt ettt et ae s s st esesesessssasssssesesesesessassasssesesesnanas [oeeeseseseeeeeaene 7,841,405 |................. 36,353,628
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocvevveveveuereeeeeeieeeieeeeeseeeeseneseienes oesereeeeeeeenns 347,786,728 |......coueee. 354,748,274
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 347,786,728 354,748,274
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 ............cccveveveiririieeereresiseieeieseenns froeeeeenns 24,971,963,928 |.......... 26,344,845,562
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........coviieeeeceeecceeeee ettt e s es e easasesseseneseseaeaeesnnnssesnanns |reeeeseneenenes 493,118,451 |............ 2,296,752,966
2.2 Additional investment made after acquisition . e 163,001,682 |................ 424,032,794
3. Capitalized deferred interest and other ............. IO FO 8,763,357 |.cvvennee 32,386,748
4. ACCTUAL OF GISCOUNT ...ttt b st b et bbbttt s bbbttt bbb ettt sesesenas [ooemnananensenennas 825,520 |.ooiiiinee 14,924,106
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ............c...... .
7. Deduct amounts received on disposals .
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I ISR 7,243,540 |............... 11,056,884
9. Total foreign exchange change in book value/recorded investment excluding accrued interest ..............cooevvveveeeeeeeeneninienes fooveeeeeeeeens 83,376,359 |.............. (265,231, 166)
10. Deduct current year’s other than temporary impairment rECOGNIZEM ..........ccieiiueirieireiniseisee ettt sbenes [ereseessnenesess s seseeinaes [oeenieeieneees 3,897,317
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 24,971,963,928
12, Total valuation @lIOWANCE ..............oooiiiii s e s s e e e e e e s e e s s e e s e saeaas [rseas e s e s e s et et ene [nsee et
13.  Subtotal (Line 11 plus Line 12) ...... 24,971,963,928
14.  Deduct total nonadmitted @MOUNLS ............c.oiiiii s ae s [reeee e e ettt [ee et
15. Statement value at end of current period (Line 13 minus Line 14) 24,842,244 893 24,971,963,928
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 PriOT YEAT ..........cccvcveveueuiuieeeeieteeeteeeee et es e s s eseanas [eoeneenns 12,340,402,460 |.......... 12,601,759,357
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oovuiivereeeececeieeee ettt ettt sttt es e s s st esesesessnnnesesesens |eeeeeeenenennans 138,262,185 |.....cocoece 926,646,083
2.2 Additional investment made after acquisition . U 473,476,695 |........... 4,121,215,415
3. Capitalized deferred INtErest aNd OThET ..........oui ittt ettt st s be et e e bt e beebesnesanesnnes [otesssenssenss e e et e e e aeees [oaeeseeee et e e e e
L S N eTot VT o] e [Tt U o | PP RSO R KOOSR
5. Unrealized valuation INCrEASE (AECTEASE) ............c.cveveveveveeieieeeteieietesesesesee st e setetesessas s s st s sesesesesesess s ssssasesesesesessssesssesesesesesnanans [oeseeesennnenes (11,272,336)|.....ceveee. (368,153,834)
6.  Total gain (I0SS) ON GISPOSAIS ........vuveeececeeeeiieececeete et eeeeeeeteteeesesseaeee s et s s asaesese s s s ssassesesesssssssssesessssssssssesamssasansssssesanssansssnsanas [oesesesansaeeesans 1,098,984 |... ... 31,348,188
7. Deduct amounts received on disposals . e [ 166,598,821 |............ 4,952 577,885
8. Deduct amortization of premium and depreciation .................. [UE ST 288,411 [ 1,170,439
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ceueuiurieevieereieteseeiesee e sessssses s sesesssnesenanans|oeeeeeeseeeeeiens 25,108,362 |....cevevernne 1,620,012
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceeveveveveveuererieieeeeeseeeeteteses s eseseses s snsnans [eoeseeeneneneeas 40,659,171 |.oooove 20,284,437
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. 12,759,529,947 |... 12,340,402,460
12.  Deduct total nonadmitted @mMOUNLS ...........c.coeveveueeuiiieieieeeeceeeeeee e S IR 44,256,787 |..cocoovnee 43,994,285
13.  Statement value at end of current period (Line 11 minus Line 12) 12,715,273, 160 12,296,408,175
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I A 163,056,331,820 |......... 150,758,481,945
2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e s 7,468,356,677 |.......... 45,554,452 ,552
3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 62,911,858 |.....cc...... 290,264,109
4. Unrealized valuation iNCrEaSE (AECIEASE) ............ceuivriiieieireriiitieesitesessssssesesese st sssss st s st sssssste s st sssss et ebesassssssesesesesssnsesesasassnns [eoenscacecees (314,510,694)|.............. (794,150,078)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns ....(101,724,098)|... ....(403,895,086)
6. Deduct consideration for bonds and stocks disposed of . e 5,014,531,346 |......... 30,376,581, 148
7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns O FR 60,503,554 |............... 168,675,549
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE .............ccccuvvieiueueiiiriiieeeeieieiseeeesete st ssssese s snsssens[ecseesessesacans 247,127,222 |.......... (1,394,352,669)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 41,500,116 |................ 440,227,144
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccoeeueeeererieieens fooeiicicccnes (937,907)|... 31,014,886
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccccecviiiririrrereeeeieiseeeeeeees e 165,301,019,862 |........ 163,056,331,820
12.  Deduct total nonadmitted @MOUNLS ..o aes [reeee e e ettt [t e
13. Statement value at end of current period (Line 11 minus Line 12) 165,301,019,862 163,056, 331,820
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t b et b b e 73,982,473,782 |.......... 10,576,632,638 |............ 8,269,059,605 |.............. (158,608,652)|........... 76,131,438, 163 |...ooeoiececeeeeiccernne [ e 73,982,473,782
2 Y [ - SO SO SRR TP RUSRR 55,757,939,629 |......... 52,694,568,319 |.......... 52,351,439,006 |................ 368,022,452 |.......... 56,469,091,394 [.....ooviimiiericnieniies et [ 55,757,939,629
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 5,496,598,645 |............ 1,035,245,246 |............ 1,200,182,270 |.............. (146,222,998)]............ 5,185,438,623 ... e [ 5,496,598,645
. INAIC 4 (@) ettt bttt h bt h et bt bt bttt ettt ettt te e te et [rere s 2,888,214,591 |....ccooeeeee. 270,671,415 .o 77,246,348 |................ (29,640,767)|............ 3,051,998,897 [ [ [ 2,888,214,591
5. INAIC B () ittt b bbbt [re s 2,602,990,39% |......ccovvenee. 7,647,034 |.............. 211,560,121 |....coccnvee 153,153,903 |........... 2,552,231,212 | [ [ 2,602,990, 396
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 436,957,441 31,721,207 145,113,380 (23,055,606) 300,509, 662 436,957,441
7. Total Bonds 141,165, 174,484 64,616,485,859 62,254,600,730 163,648,332 143,690,707,945 141,165, 174,484
PREFERRED STOCK
8. INAIC 1 bbb bbbttt enns [reer s 198,736, 131 [ o oo [ 198,736,131 [ o [ 198,736,131
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 71,565,877 |.cocvvinne. 17,638,503 |.o.eeeiiicieeinrniees [ 795,328 |.ooooiiicines 89,999,708 |...eecvieeriiirieiriiirineine e oo 71,565,877
TO0. NAIC 3ttt b bt bbbt bbbt b ettt st b s [sere e 148,565,807 |.....coveevriciriciriciriene v 123,000,000 |......ccvevreennee 289,280 |....ccoveeeene 25,855,087 |.eeceeeeeieecieiennieeenns [ [ 148,565,807
T1. NAIC 4 ettt bt h bttt e bt h bt h et bt b et bbbt ettt ettt eneteeneaes [reenere e 5,192,519 | 1,259,764 | |, (826,543) ..o 5,625,740 |oeeiviiriicenrricceies [ [ 5,192,519
T2, NAIC B bbbttt [sere s 12,585,408 |......occovieineee 425,889 ..o e 571,464 |................ 13,582,761 | v e 12,585,408
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 14,766,010 14,717,508 5,086,881 34,570,399 14,766,010
14, Total Preferred StOCK ..o 451,411,752 34,041,664 123,000,000 5,916,410 368,369,826 451,411,752
15. Total Bonds and Preferred Stock 141,616,586,236 64,650,527,523 62,377,600,730 169,564,742 144,059,077,771 141,616,586,236
(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:
NAIC1 $ cooeerrenn. 969,987,769 ; NAIC2 $ ............ 3,969,647,783 ; NAIC3 $ ooovvevvevrrrnn 558,600 NAIC4 $ oo, 1,475,176 ; NAIC5 $ oo P NAICE $ e




STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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 1,094,408,003 XXX 1,101,790,079 2,677,660 13,477
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvcveveueueueeeiieieeeteteieeeee et s et ss s eseseseseseanana [eresenenseeeeas 525,180,990 |........... 2,715,450,459
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.c.cuiiieiieieieeeeeeeeeeeeee ettt s st seaesess s st et esesessasssssssesesens |eeesesenesacnes 726,301,197 |........... 1,296,966,809
3. ACCTUAN OF GISCOUNL ...ttt ettt es e e ee e s e e aeseseeeeee e s eseseeee e e s eseeeeee a2 e seseseseeee s anses e e e e e e eanseseeeees s s seseseeessansnsesesesssnsnnn [oeteeesnicicecenes 3,359,148 |...coviie 3,245,603
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieereeeteeceiieete et eeeae ettt s et eas st s et et eass e s e st sesesessssssssssesesesessssanassssesesesnsnanas |oeeseseseaenenens (4,497,367) | eceeeeenenee 3,129,406
6. Deduct consideration received 0N ISPOSAIS ............c...cviviueuiueriiiieeeeeieieteseseses et es ettt esesesee st st ssssesesesesssssasssesesesesesessasasssasasesens [reneennesennnas 155,935,964 |............ 3,493,749,010
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt ae e he e e bt e she e bt e beeabeea bt eaeesaeesheesbeesbee bt enbeenbeennesnnesnees [omessseesnsinesinesiaessaesaeans [oaessesaeseesessaessae e enes
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE ..............ccueveuiieieiiiieeietesesieeeeeeietetesesesssesssessseesesssssesssesasess |oeesssesesenensnssssesssseseneenes oeenensnessssesenenens 137,723
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceceurururiiiererereeeeeeeeeeeeeeeieeeeas [eeeeneenes 1,094,408,003 |............... 525,180,990
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 1,094,408,003 525,180,990
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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, PHIOT YEA) ........cceviviririuereiieieeiseteseisssssssssesesessssssssesessssssssssessssssssssesesasssssssssesasass | sessssssees 8,010,881,255
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eueuiiieiiiieieieiieietesete ettt sttt s s st et s s s e se s s sssssseses et s sasseses et sssssssesessssnsnseses tatsteesesssnenes 23,354,828
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueuerereiieseseteseitsesese e st ssssesesess s sssseses et ssssseaese s s s s se s et et s sssses et st s s e s et e st s nses et e s s sansnsesesenans ebesssntasees (277,309,701)

SSAP NO. 108 AUJUSEMENES ......eiitiitiitiitiiti ittt bbbt b bbb b E b AR E £ E £ E £ £ E £ E £ E A E e E £ E £ b€ A E e H €A E e 1R e AR e e b e bt e bbbt bbbt nn b nre e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieieieeteiieieesete ettt et et st ese st s et eees et e b st ssseses e b st e et ebebeses e ses bbbt seses et et st sn et ebe b s s snsnsebebasanes entatssietana (240,236,657)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiieieteieieieete ettt ettt s e sese s s s s ssses et s saeses et st snsssesesesssssansssesessnsnsnsesass trtstssiesann (168,912,624)
AAMIOTEIZATION ...ttt e s s s a2 s e oo s o2 s h oo st EeE s E e e s e e e s E R E R E e R E e E e h ettt re Shebneeb e 60,658
.............. (192,551,713)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-6+7+8+9) .......ccociimiuireieiiiieiereieiieieseseseisesse ettt ssesesesenns | aeeessaseses 7,493,111,294

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCt NONAAMILIEA @SSELS ......cueiiiiiitiiiici bbbttt a et h et s bt o bt e b e e b e e bt oo b e e et e e ab e eh b o4 h e oAb e e b e e bt e bt e et e e et e eb b e sbeeabeesbeeabeeabe eeabeeareeateenteateaeeaeeares

Statement value at end of current period (LINE 10 MINUS LINE 1) ......iiiiiuiueuiiiiiicectetiiie ettt sess ettt ss bbb ssebebe s sssns s bbb sssnse st sessssnsssesesans | teeseiesanas 7,493,111,294

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Year (LiNE 6, PHOT YEAT)...........c.occeueueuereeceeeeeeeeseseaeseeesesesessssesesesesssssesesesesssssssesasssasassssasasssasanss <eesssssesssasa 18,122,637
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiii s e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinUS ..........cccceeiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PrIOT YA .....ccuiiiiiiiiiiie ittt ettt sie s eesieesbe e s s e bbb see e seabeeaesssassaessaessreesreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS ............cccccceeveieeees cevverererenens 101,713,519

3.14 Section 1, Column 18, prior year 18,122,636 ................. 83,590,883 .......cc....... 83,590,883

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........cccceeieriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ceuiiiiieieiiie ittt ettt see s eesieesbessre s s e e b e s b e s e aae s saabeaaesssesssessaessressreeareans
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinNUS .............ccccoeeveieeee cevverererenens 101,713,519
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcveveveeeeeeiieeievereeiseeeeeies eeeresessesenees 18,122,636
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieiiiiieteteteeceie ettt tetessas s s asess eseeaesesesaeseteseneeaeseasaaene seesesesesenenas 83,590,883 ................. 83,590,883
10 o) o) =TI (g Lo iy o g UL I L= 0 OO PO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueeieeeeeievererereeees e (5,817,479)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt es s seseseaeanas eeseseseseeeas (23,940,116)
4.23 SSAP NO. 108 AQJUSIMENLS ........coiiiiveteteeieieee ettt et aeaeseas eeessesesesesee s e sesseaeteseee sreseeassesses (23,940, 116)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ...e.eoeeeeeeeeeeeeee ettt eae ettt s s s ae s et sesssasasseees s s asaeseses s ssassesesessssssssssesas s sssssseesas s asssses et s s assnensesas s sssnsseesasssasansnsn 2ensesesesasanas 18,122,637
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitiiiieie ettt ettt ettt ettt sheeea e e sb e e sh e e ehe e bt e a bt ea bt ea bt ea et eh e e sheeeheeebeeabeeabeen Semeeeneesansaesaesaeaaaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINAtIONS N PHIOT YEAT ..........c.ovovrueeeeeeeeeceeeee et eeeee et s st e s ss e e e e s sessasseeesesensananan 2nsssesesanns (101,713,519)
Book/Adjusted carrying value at end of current period (LINES 142+3.3-4.3-5.1-5.2) .......ccrurrereeeceeeeeeeeeeeeeeeeae e eesesesaeae e e s ssas e e sesesssasaesesesesssssssesasananas 2eesassassseeen 101,713,519
Deduct total NONAAMIEA @MOUNLS ............oo ettt e et e e h e e e e e E e e e e e e e SR e e R e £ R £ £ R e £ e e £ R e e R e SR e s e e e e e e R e e R e e R e ee e e eeseeseeseeseeane s maeemeeseeseeneeseeneeneeeeneenes

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcucueueieieeeeececteteieeeeeceeteteseseessaetesesesessssesesesesenssssaesesesessssssesesasessssssesesssensssnsesesasanas Sassssesesesana 101,713,519
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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 Kingsland Ltd-SERIES 18-8A CLASS A

57620%FX4 ... Corp Inv Grade Equiv Bonds .......... 50,000,000 |... ..27,000,000 |...........15,081,888 [06/03/2021 ..... 06/03/2051 ..... Interest Rate Swap .... .... (11,518,458)| 42086P-AC-7 . |.. ...27,000,000 ...26,600,346
Evergreen Basket of Long Fixed Rate F

57620%FX4 .......... Corp Inv Grade Equiv Bonds .......... |1 .ooiiiiiiiniiiiiiinniiis i [, 12,190,403 |........... 11,999,000 |06/03/2021 ..... 06/03/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 320808-AD-0 . |GUARANTEE NOTE .......ccvvvvveriiiinns [2 i foees 12,190,403 |........... 11,999,000
Evergreen Basket of Long Fixed Rate BLUEMOUNTAIN CLO XX111 L-BLUEM

57620%FX4 ... Corp Inv Grade Equiv Bonds .......... ..10,000,000 |............ 9,629,060 [06/03/2021 ..... 06/03/2051 ..... Interest Rate Swap .... 09620L-AE-5 . [2018-23A B ... ...10,000,000 .... 9,629,060
Evergreen Basket of Long Fixed Rate Anchorage Capita

57620%FX4 .......... Corp Inv Grade Equiv Bonds .......... |1 ooiiiiiiiiiiiiiiiiiiiis i [, 19,083,334 |........... 18,049,632 (06/03/2021 ..... 06/03/2051 ..... Interest Rate SWap ........occovevees |oorninnniiniiiiiinnns o 03328Y-AG-9 . [2018-1RA C ..ooveervrieiieiiiiieenees [T e 19,083,334 |........... 18,049,632
Evergreen Basket of Long Fixed Rate CCOF Onshore Co-Borrower Revolving

57629%AC5 ... ABS Bank Loans and Corporate Bonds 9,000,000 |..........(25,554,640)| 11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap .... 12499#-MM-8 . |Loan .. ....9,000,000 ....9,000,000
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 3,192,129 |........een 3,037,893 [11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 83149F-AD-6 . | SLM Student Loan Trust 2006-6 ..... [1 ..ccooorriiiiiiinnnnniiiinns foiis 3,192,129 |........... 3,037,893
Evergreen Basket of Long Fixed Rate GILBERT PARK CLO LTD-SERIES 17-1A

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiniieiiies fonininniiiiiiiieeeens foneiiins 22,909,288 |........... 22,754,475 | 11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 375415-AA-4 . JCLASS A v [T [ 22,909,288 |........... 22,754,475
Evergreen Basket of Long Fixed Rate OCP CLO 2017-14 Ltd-SERIES 17-14A

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 13,100,000 |........... 12,753,754 (11/29/2012 ... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 670970-AC-9 . |CLASS ATB ...eveeeeiiiiiieieeeiiieeeees [ 1 e 13,100,000 |........... 12,753,754
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-SERIES

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 8,000,000 |............ 7,823,272 (11/29/2012 ... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 38137H-BW-7 . J2015-11A CLASS BR2 ....oovvvneeeeeeees [ 1o e 8,000,000 |....evveenns 7,823,272
Evergreen Basket of Long Fixed Rate Signal Peak CLO 8 Ltd-SPEAK 2020-8A

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 10,120,382 |............ 9,475,140 (11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o B684EN-AE-0 . [0 weveeeeeiiiiiiineeiiieceeeciieeeee [T [ 10,120,382 |............ 9,475,140
Evergreen Basket of Long Fixed Rate 522 Funding CLO 2019-5 L-MORGN

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiininiiines foovnnniniciiiiiieenees feneiiinns 10,000,000 |............ 9,566,370 (11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 33833V-AE-5 . [2021-TA B .evveeieeiiiiiiiieeeeieeens [ 1 [ 10,000,000 |............ 9,566,370
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniieiinns foovinininiiiiiieeeees feneiiinns 11,050,000 |........... 10,744,346 (11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 03331J-Ad-1 . J2018-10A B ...ooveeeiiiiiiiinenicnens [T e 11,060,000 |........... 10,744,346
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-GLD12

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins foviininniiiiiiiieenees foneiiinns 15,000,000 |........... 14,673,555 (11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 38137M-AK-3 . J2016-12A AR ....evvveeeiiiiiiieeeeei [ 1 e 15,000,000 |........... 14,673,555
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 4,500,000 |............ 4,285,350 | 11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 03767M-AJ-7 . | Apidos CLO-APID 2018-29A B ......... [1 coccreiiiiiiiiiiiiiiiiiinn o 4,500,000 |[............ 4,285,350
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1V Ltd-SERIES 18-

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 19,600,000 |........... 19,345,141 (11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 17181T-AA-9 . [4A CLASS A1 oo [ T s o 19,600,000 |........... 19,345, 141
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 12,000,000 |........... 11,617,620 | 11/29/2012 ... 11/29/2042 ..... Interest Rate SWap ........occvveeees |ooriinnniiniiiiiiinns o 04017J-AE-1 . | ARES CLO Ltd-ARES 2018-49A B ...... [1 cccrrririiiiiiiiiiiiiiiiien feeees 12,000,000 |........... 11,617,620
Evergreen Basket of Long Fixed Rate Elmwood CLO I11 Ltd-ELMW3 2019-3A

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiiiiinns fovinnnniiiiiiiineeees foneiiiins 60,000,000 |........... 58,454,700 | 11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 20002H-AL-3 . AR ooiiiiiiiiieee e [T [ 60,000,000 |........... 58,454,700
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-SERIES 2015-

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 1,220,000 |......oeenn 1,114,337 [ 11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 056162-AU-4 . |IA CLASS DR .....ovvevreeiiiiiiinniiiis [ 2 i o 1,220,000 |...evvennnn 1,114,337
Evergreen Basket of Long Fixed Rate BABSON CLO LTD 2015-11-SERIES 15-2A

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviviiiiiiininiins fooviinninniiiiiiineens feneiiiiiinns 196,970 |.....occvvenns 188,747 [11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 06759F-AE-6 . |CLASS C1R ...ooovevirieneiiniiineeene [ 1 e 196,970 |...oouvveeenns 188,747
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniininins |oovnniinininiiiieenns o, 126,125,000 |......... 126,125,000 |11/29/2012 ..... 11/29/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 515095-MI-6 . |-eeereeeeeeeeieie e [ 1 [ 126,125,000 |......... 126,125,000
Evergreen Basket of Long Fixed Rate

57629*AE1 .......... |ABS Bank Loans and Corporate Bonds ..12,000,000 |............ 1,143,863 [12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap .... 67112K-AC-3 . ...12,000,000 ...11,610, 144
Evergreen Basket of Long Fixed Rate

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,575,000 |........... 12,419,938 (12/27/2012 ..... 12/27/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 056162-AN-0 . JAR ..oooiiiiiiieeiiiiiieeeeeirieeeeee [T e 12,575,000 |........... 12,419,938
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 3--ANCHC

57629*AE1 .......... |ABS Bank Loans and Corporate Bonds 3,200,000 |............ 3,104,541 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap .... 03330A-AC-6 . [2014-3RA B ... ... 3,200,000 .... 3,104,541
Evergreen Basket of Long Fixed Rate

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 65,000,000 |........... 63,968,060 (12/27/2012 ..... 12/27/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 87271L-AJ-1 . | TIAA CLO | Ltd-TIA 2016-1A AR ..... [1 cocrrieiiiiiiiiiciiiiee [ 65,000,000 [........... 63,968,060
Evergreen Basket of Long Fixed Rate

57629*AE1 .......... |ABS Bank Loans and Corporate Bonds 5,900,000 |............ 5,785,050 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap .... 87250R-AB-0 . | TICP CLO XV Ltd-TICP 2020-15A B .. ... 5,900,000 .... 5,785,050
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 1,928,459 |............ 2,050,688 |12/27/2012 ..... 12/27/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 429827-AR-9 . J2004-1 CLASS B ...oooevvrieeneiinens [ 1o e 1,928,459 |............ 2,050,688
Evergreen Basket of Long Fixed Rate JPMorgan Chase & Co-SENIOR

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 10,107,923 |............ 9,657,584 (12/27/2012 ..... 12/27/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 46647P-AR-7 . JUNSECURED ........cooevvvmvinrneniinnnns [ 1o e 10,107,923 |............ 9,657,584
Evergreen Basket of Long Fixed Rate

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 10,000,000 |........... 10,034,790 |12/27/2012 ..... 12/27/2042 ..... Interest Rate SWap ........cccovevees |ooviiinininiiiiiiinns o 04019R-AG-6 . | ARES CLO-ARES 2022-66A B ........... [1 cccoiiiiiiiiiiiiiiiiiiiiens fes 10,000,000 |........... 10,034,790
Evergreen Basket of Long Fixed Rate WACHOVIA STUDENT LOAN TR-WSLT 2005-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeiiiiininnnnnins |oeiinns 100,000,000 |............ 6,400,945 |........... (4,299,769) | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap ........cccoveeees |ooviinnininiiiiiiienns foeenns (10,466,281) [92977H-AG-3 . [1 B ..occvvreeeeriiiiiiiceiiiiiieeeenees | 1o s 6,400,945 |............ 6,166,512
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2017-1 Ltd-WELF 2017+

57629*AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiinnniiiiie foviiinnniiiiiiiiiiinees foveeiinnns 20,022,749 |........... 19,490,780 |12/27/2012 ..... 12/27/2042 ... Interest Rate SWap .......coeeres |ooviiiiinniniiiiiiiiinns foviiiiiiiiiiis 94950G-AN-7 . A AR ..ooviiiiviieeniiiiiiieeeeeiiees [ 1 [, 20,022,749 |........... 19,490,780
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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 610 Funding CLO-SIX10 2021-2RA A1R2

57629%AD3 ... ABS Bank Loans and Corporate Bonds |1 .. ..30,000,000 |...........29,411,040 [12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap .... 83004L-AC-9 . ...30,000,000 ...29,411,040
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiiins foonininniciiiiiieneces foneiinnns 23,000,000 |........... 22,718,273 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06760P-AE-1 . [2018-3A A2 ....oovviirneiieniiiineenees [T e 23,000,000 [........... 22,718,273
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-SERIES 18-

57629%AD3 ... ABS Bank Loans and Corporate Bonds |1 .. 9,500,000 |............ 9,271,288 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap .... 55821A-AE-8 . [28A CLASS B .... ....9,500,000 ....9,271,288
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,700,000 |............ 6,563,213 [12/27/2012 ..... 12/27/2042 ..... Interest Rate SWap ........occovevees |oorninnniiniiiiiinnns o 06760B-AC-6 . A2 ..oooiiiiiieieeiiiiiineeeeeiieeeeeen [T e 6,700,000 |.....oeeennn 6,563,213
Evergreen Basket of Long Fixed Rate

57629%AD3 ... ABS Bank Loans and Corporate Bonds |1 .. 3,250,000 |............ 3,019,900 |12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap .... 087598-AE-8 . ... 3,250,000 ....3,019,900
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 1,606,004 |............ 1,489,923 (12/27/2012 ..... 12/27/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o T84424-AE-3 . |1 CLASS B ..evveeeeeeiviieeeciiiieeenns [ 1 e 1,606,004 |............ 1,489,923
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 6,355,219 |....coeeeenn 6,351,064 (12/27/2012 ..... 12/27/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 62083P-AB-1 . | Nakilat Inc-SECURED 144A ............ [1 cociiiiiiiiiiinn o 6,355,219 ... 6,351,054
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnnns |oevinns 100,000,000 |............ 6,000,000 |........... (4,270,995)| 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap ........cccoveeees |ooviinnininiiiiiiienns foeenns (10,161,999) [ 38138B-AG-5 . [3A BT ..eoovviiiniiiiiiiiiiiiieneiiis | 1o s 6,000,000 |....cvvennnn 5,891,004
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiinss foovinnnniciiiiiieeeees foeneiiins 20,241,828 |........... 19,296,440 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 56845N-AC-4 . B .eveeiieiiiiiiineeiirieeeeeeieeeees [T e 20,241,828 |........... 19,296,440
Evergreen Basket of Long Fixed Rate Magnetite XIX Ltd-SERIES 2017-19A

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 13,750,000 |........... 13,307,195 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 55954K-AN-5 . |CLASS BTR ...ooeiinniiiiieiiiiiieeeeeens [ 1 e 13,750,000 |........... 13,307,195
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-2 Ltd-CANYC 2020-2A

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiininiiines foovnnniniciiiiiieenees feneiiinns 34,745,000 |........... 33,854,034 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 13B76N-AL=7 . [AR weeeeeeeiiiiiiieeeecireeeeeeeieeeees | T 34,745,000 |........... 33,854,034
Evergreen Basket of Long Fixed Rate Voya CLO 2019-1 Ltd-VOYA 2019-1A AR

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 13,088,342 |........... 13,479,499 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o RITN-AJT o | [T e 13,088,342 |........... 13,479,499
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*AF8 .......... |ABS Bank Loans and Corporate Bonds |1 .. ...2,043,035 |............ 1,931,122 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 64033T-AB-9 . |2015-3A CLASS B .. .... 2,043,035 ... 1,931,122
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016~

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 3,000,000 |............ 2,924,154 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 87248K-AS-3 . AR ..evveiiiiiiiiiiieeeiieneeen [T e 3,000,000 |-..uvveeenns 2,924,154
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57629*AF8 .......... |ABS Bank Loans and Corporate Bonds |1 .. 1,000,000 ... ....980,869 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 94950J-AA-9 . [CLASS A . ... 1,000,000 .980,869
Evergreen Basket of Long Fixed Rate HPS LOAN

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 4,000,000 |............ 3,868,700 |12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o A043TL-AE-2 . A2 oo [T 4,000,000 |...uvvvennnn 3,868,700
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 5,060,000 |............ 4,684,325 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 92917A-AE-6 . | Voya CLO Ltd-SERIES 18-1A CLASS B [1 ..cevvveiiiiiiniiiiiiiiiiiie [ 5,060,000 |......ecennn 4,684,325
Evergreen Basket of Long Fixed Rate Symphony CLO XXIX Ltd-SYMP 2021-29A

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,150,000 |............ 3,006,392 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 87168G-AG-4 . [0 .evvveeeeinriieneeeiiiieeneeeiiieeeees [T e 3,150,000 [............ 3,006,392
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-HORGN 2017-1A CR

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 3,200,000 |............ 2,996,477 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 33836J-AG-4 . |eeeiiieeeeeeeiiee e [T e 3,200,000 [............ 2,996,477
Evergreen Basket of Long Fixed Rate Morgan Stanley Eaton Van-MSEV 2022-

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,000,000 |........... 10,012,040 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 617924-AE-5 . [18A B ..evvveeeeiiiiiiiicciieeeeeeen [ 1 e 10,000,000 |........... 10,012,040
Evergreen Basket of Long Fixed Rate

57620%AH4 ... ABS Bank Loans and Corporate Bonds |1 .. ..29,200,000 |........... 18,479,376 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 94950J-AA-9 . ...29,200,000 ...28,641,375
Evergreen Basket of Long Fixed Rate

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,795,417 |........... 13,663,174 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 06759F-AB-2 . |CLASS AR ...eeevveviniiiieneniiiieeeees [T e 13,795,417 |........... 13,663, 174
Evergreen Basket of Long Fixed Rate Ares XXXIR CLO Ltd-SERIES 14-31RA

57620%AH4 ... ABS Bank Loans and Corporate Bonds |1 .. ..20,000,000 |........... 19,319,860 [12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 04017T-AE-9 . [CLASS B . ...20,000,000 ...19,319,860
Evergreen Basket of Long Fixed Rate TICP CLO

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,600,000 |............ 1,496,198 |12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 8724BM-AN-2 . JCR2 ...evveeeeiiiiiieee e [T e 1,600,000 |............ 1,496,198
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1 Ltd-SERIES 18-

57620%AH4 ... ABS Bank Loans and Corporate Bonds |1 .. 4,200,000 |............ 3,945,451 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 12551R-AE-8 . (1A CLASS C ... . ... 4,200,000 .... 3,945,451
Evergreen Basket of Long Fixed Rate Benefit Stree

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 1,100,000 |............ 1,067,039 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 08179M-AC-3 . [15A A2A ..ooiiiiiiieeiiiiieeeeceene [T e 1,100,000 |............ 1,067,039
Evergreen Basket of Long Fixed Rate CenterPoint Properties T Senior

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 8,575,000 |............ 8,039,028 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 151895-D8-5 . Note Ser .........cccovevveriiiinennnnns [T o o 8,575,000 [............ 8,039,028
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN LP-

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin Jooviinniinciiiiiiinens foeeiiiinns 9,000,000 |............ 9,031,680 |12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........cccovevees |ooviiinininiiiiiiinns o 067620-AC-1 . [BA B ooeevieeeeeiiiiiieeeeciieeeeeee [T e 9,000,000 |-..uvveennnn 9,031,680

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeiiiiiiinieriiise |ooiiinieeiiiiiiiiieees foeeeiiies 13,000,000 |........... 13,000,000 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .........ccceeeers |ooviiiinnneiiiiiiiiines foiiiiiiiiiiin, 186858-AC-6 . |Facility ....occceeveeeiiiiinnnneneees [T oo o 13,000,000 |........... 13,000,000
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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 BlueMountain CLO 2015-4 -SERIES 15-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinninnnins |oevinns 100,000,000 |........... 20,000,000 |............ 9,268,721 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap ........ccooveeees |ooviinnininiiiiiiinnns foeenns (10,161,999) [ 09628N-AQ-5 . [4A CLASS AR .....ccevvvereeviinnnennes | 1 | 20,000,000 |........... 19,430,720
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-SERIES 19-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiies fooviinniniiiiiiiinenens foneiiinns 12,050,000 |........... 11,864,053 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 64031D-AB-6 . [BA CLASS B ....ooouvvvveeeiiiiiiieceeens [T e 12,050,000 |........... 11,864,053
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-SERIES 15-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 1,958,206 |............ 1,699,898 |12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 63930F-AC-4 . |1 CLASS B ..evveeeeeieiieeeneiiineeenns [ 1 e 1,958,206 |............ 1,699,898
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 5,000,000 |............ 4,829,890 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 12550G-AE-3 . | CIFC Funding Ltd-CIFC 2018-5A B .. [1 ..cccovviriiiiiiiiiiniiiinins o 5,000,000 |....vvvennns 4,829,890
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2017--SERIES 17-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 6,750,000 |............ 6,500,210 |12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o TT341D-AE-7 . [BA CLASS B ..ooooiivieeieiiiiiieeneees [T e 6,750,000 |.....vveennn 6,500,210
Evergreen Basket of Long Fixed Rate TICP CLO X LTD-SERIES 18-10A CLASS

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiiiinnnnin fooniinniiiniiiiiienens feeeiiiinns 3,600,000 |............ 3,430,159 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 87249C-AE-1 . [0 weveeeeeiiiiiineceiiieeeeeciieeeeees [T e 3,600,000 |....ovvennnn 3,430, 159
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 3,200,000 |............ 3,105,930 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 48250R-BN-5 . | KKR CLO 12 Ltd-KKR 12 BR2 .......... [1 cocriieiiiiiiiiiiniiiiinns o 3,200,000 [............ 3,105,930
Evergreen Basket of Long Fixed Rate Regatta XIV Funding Ltd-SERIES 18-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 4,250,000 |............ 4,122,292 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 75888M-AG-5 . [BA CLASS B ...ooovuevveeiniiiiiieennens [T e 4,250,000 |[............ 4,122,292
Evergreen Basket of Long Fixed Rate Harbor Park CLO, Ltd-HAR-HARB 2018-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,200,000 |............ 5,060,505 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o AIB4X-AG-0 . TA BT oo [T e 5,200,000 [............ 5,060,505
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2020-1-BABSN 2020-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 38,600,000 |........... 37,550,852 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 06762L-AM-0 . [TA AR ..eevveeeeiiiiienecciieeeeeeen [T e 38,600,000 |........... 37,550,852
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 6,813,243 |............ 6,807,344 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 032095-AH-4 . | Amphenol Corp-SENIOR UNSECURED ... [1 ..ccvviiiiiiiiiiiiiiiiiiinns o 6,813,243 |............ 6,807,344
Evergreen Basket of Long Fixed Rate

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiinininninies fooinnnnnns 50,000,000 |............ 9,550,000 |............ 4,277,761 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap .........ccceveees foovviiininnnniiiiiinns foeeenenne (5,081,000) | 04965F-AG-6 . | Atrium XV-SERIES 15A CLASS B ...... [1 «oocrriiiiiiiiiiiieiiiiiin foieees 9,550,000 [............ 9,358,761
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 07-

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 18,690,655 |........... 17,141,807 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 66704J-CB-2 . |1 CLASS B ...vveeeeeiiviiceeeciiieenees [ 1 e 18,690,655 |........... 17,141,807
Evergreen Basket of Long Fixed Rate

57629*AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 5,600,000 |............ 5,314,779 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 64034N-AB-1 . | NSLT 2019-2A B ....5,600,000 ....5,314,779
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOA

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiiiinnnnin Jooviiniinieiiiiiienens feeeiiiinns 6,600,000 |............ 5,663,976 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 63940A-AD-0 . J4A CLASS B ...ooovuevieeieiiiiiieeeees [T e 6,600,000 |.......c... 5,663,976
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2020-1-BABSN 2020-

57629%AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 6,000,000 |............ 5,761,164 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 06762L-AN-8 . |1A BR ... . ....6,000,000 ....5,761,164
Evergreen Basket of Long Fixed Rate Benefit

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiniinnnnin Jooviiniiiieiiiiiieeens foeeiiiinns 1,100,000 |............ 1,067,039 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 08179M-AC-3 . [15A A2A ..ooiiiiiiieeiiiiieeeeceene [T e 1,100,000 |............ 1,067,039
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57629%AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 2,500,000 |............ 2,420,883 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 13876J-AE-2 . [1RAB ... . ... 2,500,000 .... 2,420,883
Evergreen Basket of Long Fixed Rate

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,400,000 |............ 6,175,706 |12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o T7342-AC-4 . | Rockford Tower CLO 2018-2 Ltd ..... [1 .occrveriiiiiiiiiiiiiiiiins o 6,400,000 |.......c.... 6,175,706
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,050,000 |............ 7,475,729 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06760G-AC-5 . [CLASS B ..vvvvveeeeciiiiiieiecciienees [T e 8,050,000 |......ccen. 7,475,729
Evergreen Basket of Long Fixed Rate DEER CREEK CLO LTD 2017--SERIES 17-

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceiiiiiiiniiniiies fooinnnnnns 50,000,000 |........... 10,000,000 |............ 4,626,570 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap .........cccvveves [ooriiiinninnniiiiiiiens foeeenenne (5,081,000) [ 24380L-AE-3 . |1A CLASS B ...eoeviivrriiieeiiiieenees [T [, 10,000,000 |............ 9,707,570
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 24,500,000 |........... 23,848,839 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 05683E-AN-2 . J2A AR .eeeeeeeiiiinieeeiiiieeeeeeiene [T e 24,500,000 |........... 23,848,839
Evergreen Basket of Long Fixed Rate KKR FINANCIAL CLO LTD-SERIES 13-1A

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,570,000 |........... 13,207,681 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 4824V-A0-4 . |CLASS AR ..o [T [ 13,570,000 |........... 13,207,681
Evergreen Basket of Long Fixed Rate Ballyrock CDO Ltd-BALLY 2020-14A A2

57629*AK7 .......... |ABS Bank Loans and Corporate Bonds |1 .. 4,000,000 |............ 3,870,088 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 05874X-AC-3 . ... 4,000,000 ....3,870,088
Evergreen Basket of Long Fixed Rate

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 3,400,000 |............ 3,200,362 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 75009P-AE-7 . |Rad CLO 12 Ltd-RAD 2021-12A C ..... [1 .ocovrveiiiiiiiiiiniiiiiies o 3,400,000 [............ 3,200,362
Evergreen Basket of Long Fixed Rate

57629*AK7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ...6,104,438 |............6,124,810 [12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 46149M-AA-4 . | Invesco CLO Ltd-INVCO 2021-2A A .. ....6,104,438 ....6,124,810
Evergreen Basket of Long Fixed Rate

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiniiins foeinnnnnns 50,000,000 |............ 2,068,538 |........... (3,013,132)( 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occcevenes fooriiiininniniiiiiiens foeeennnne (5,081,000)|501880-AJ-0 . | LOM XVITI LP-LCM 19A AR ...oooevvees [ 1 oo [ 2,068,538 |............ 2,067,868
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2018-1-PLMRS

57620%AL5 ... ABS Bank Loans and Corporate Bonds |1 .. ... 3,674,970 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap .... 69703P-AE-9 . [2018-1A B .... ... 3,900,000 .... 3,674,970
Evergreen Basket of Long Fixed Rate

57629%AL5 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiiiviiiiiinnnns foovvmnniiiiiiiiiiiiiinns forveiiiiiiinns o 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 784170-ZZ-8 . [ SFR FTTH SAS Term Loan ....ccuvvevnes [ 2 toviiiiiiiiiiiiiiiiiiiiiins foereeineeinecineciins oo
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629*AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiinnniiiiie foviiinnniiiiiiiiiiinees foveeiinnns 24,500,000 |........... 23,369,252 | 12/28/2012 ..... 12/28/2042 ... Interest Rate SWap .......ccoovnes |ovviiiiiininiiiiiiiinss foviiiiiiiiiiiis 06760H-AG-1 . JIAB ...ooevvveeeeiiiiiieeneiiiiiieeeees [T o, 24,500,000 |........... 23,369,252
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Evergreen Basket of Long Fixed Rate

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 9,750,000 |............ 9,343,961 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 929180-AE-0 . | Voya CLO Ltd-VOYA 2021-1A B ....... [1 cocoieeiiiiiiiiiiiiiiinn o 9,750,000 [............ 9,343,961
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2018-

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 1,100,000 |............ 1,067,039 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 08179M-AC-3 . [15A A2A ..ooiiiiiiieeiiiiieeeeceene [T e 1,100,000 |............ 1,067,039
Evergreen Basket of Long Fixed Rate Ballyrock CLO 2018-1 Ltd-SERIES

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 4,600,000 |............ 4,315,729 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 05875H-AE-3 . [2018-1A CLASS B .....ooouvreeeeenicns [ 1o o 4,600,000 |.....vveennn 4,315,729
Evergreen Basket of Long Fixed Rate Old National Bancorp/IN-SENIOR

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 6,375,000 |............ 6,347,280 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 680033-AC-1 . JUNSECURED NOTE ........covvuvmennennens [T oo e 6,375,000 [............ 6,347,280
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 5,000,000 |............ 5,026,630 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 55819F-AE-1 . B5A B1 ..oooviiiiiieiiniiiiiiececciens [ 1 e 5,000,000 |....uvvennns 5,026,630
Evergreen Basket of Long Fixed Rate CIFC FUNDING LTD-SERIES 17-3A CLASS

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiniinniinins fooinnnnnns 50,000,000 |............ 5,400,000 |.....oeeennnen 271,469 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occcevenes fooriiiininniniiiiiiens foeeennnne (5,081,000) | 12548J-AE-2 . |A2 ..oooriininiiieeiiiiiieeeeniieeeeeen [T e 5,400,000 [............ 5,352,469
Evergreen Basket of Long Fixed Rate ALM X1V Ltd-SERIES 14-14A CLASS

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 11,900,000 |........... 11,578,379 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o T4988L-AC-8 . AR2 ...eoeiiiiiiiiiieiiiiiiieeeeenens [T [ 11,900,000 |........... 11,578,379
Evergreen Basket of Long Fixed Rate Nor thstar Education Fina-REVENUE

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 5,864,562 |............ 5,768,687 |12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 66704J-AJ-7 . BONDS .....eevvevieeiiiiiiinenniineenes [T e 5,864,562 |............ 5,768,687
Evergreen Basket of Long Fixed Rate Greywolf CLO V Ltd-GWOLF 2015-1A

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,000,000 |............ 7,769,512 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 39808P-AN-6 . JAR .....eveiiiiiiiiiiiiee e [T e 8,000,000 |...eevvennnn 7,769,512
Evergreen Basket of Long Fixed Rate Benefit Street Partners -SERIES 16-

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 11,200,000 |........... 10,835,832 [ 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 08181B-AS-8 . 9A CLASS BR .......eovvvviinvieeeeniie [T [ 11,200,000 |........... 10,835,832
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-3 Ltd-SERIES 18-

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 8,000,000 |............ 7,553,808 (12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 94951D-AC-7 . [BA CLASS ATB ..vevveeeieeiiiiieeeeeen [ 1 e 8,000,000 |....evveenns 7,553,808
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 9,301,973 |............ 8,700,312 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 05389L-AB-9 . Note B7 ....cceevvvrriviiiiiiniiiiieens [T e 9,301,973 |...ccuees 8,700,312
Evergreen Basket of Long Fixed Rate GT Loan Financing | Ltd -SERIES

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 350,000,000 |........... 40,000,000 |......... (47,987,131)[06/10/2021 ..... 06/10/2051 ..... Interest Rate Swap 36248M-AJ-6 . [2013-1A CLASS AR ....ovvevvrvininennns [ 1 e 40,000,000 |[........... 39,513,280
Evergreen Basket of Long Fixed Rate KREOCS LENDING | LLC - Senior

57629*GGO .......... [ABS Bank Loans and Corporate Bonds |1 .. ...324,676,545 |..........324,676,545 [06/10/2021 ..... 06/10/2051 ..... Interest Rate Swap .... 49232#-MM-2 . [Secured Term Facility ... 324,676,545 |.......... 324,676,545
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiniiins fooniniiniiiiiiiiieeees foneiiinns 34,829,125 |........... 34,394,360 |06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 04941Y-AC-3 . |11A CLASS ATL vvvvieieieiiiieeeeens [T e 34,829,125 |........... 34,394,360
Evergreen Basket of Long Fixed Rate RRPF Engine Leasing Ltd Senior

57629*GGO .......... [ABS Bank Loans and Corporate Bonds |1 .. ..23,000,000 |...........22,258,871 | 06/10/2021 ..... 06/10/2051 ..... Interest Rate Swap .... G7332#-AG-8 . [Secured .... ...23,000,000 ...22,258,871
Evergreen Basket of Long Fixed Rate SLM STUDEN

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiniinnnnin Jooviiniiiieiiiiiieeens foeeiiiinns 5,365,564 |............ 4,772,119 [06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 784436-AJ-4 . |7 CLASS B ..evveeeeecnrieeeeciiinieenns [ 1 e 5,365,564 |............ 4,772,119
Evergreen Basket of Long Fixed Rate Donaldson Co Inc Senior Unsecured

57629*GGO .......... [ABS Bank Loans and Corporate Bonds |1 .. ..15,385,083 |........... 14,311,455 | 06/10/2021 ..... 06/10/2051 ..... Interest Rate Swap .... 25763#-AF-7 . |Notes ... ... 15,385,083 ... 14,311,455
Evergreen Basket of Long Fixed Rate Green Brick Partners,

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviivviniiininne foovviiiiiiiiiiiiniinns feeviienens 14,808,000 |........... 13,949,610 |06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 392709-A#-8 . [Unsecured Notes .......ceeovvevuveennne [ 1 coiiiiii o 14,808,000 |........... 13,949,610

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniiiiii Jooviieiieeieiiieeees feeeeeees 18,000,000 |........... 18,000,000 | 06/10/2021 ..... 06/10/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 186858-AC-6 . [Facility ...oooooeeeemeeeriiiiiieeenees [ 1 e o 18,000,000 |........... 18,000,000
Evergreen Basket of Long Fixed Rate Tetragon Financial Group (Delaware)

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeviriiiiinnnnnin foerenee 225,000,000 |......... 360,000,000 |......... 302,811,011 [06/10/2021 ..... 06/10/2051 ..... Interest Rate Swap ........cccoceeees |ooriiiiiinniiiiiieens [ (57,188,989) [ 88165Z-MM-7 . |LLC - Revolver ......ccceeeeervccnnnns |1 i [ 360,000,000 |[......... 360,000,000
Evergreen Basket of Long Fixed Rate FIRST EAGLE DIRECT LENDING V-B, LLC|

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccoeeiiiiiiiiniiiiiiis fooiniieeceiiieeeeee feeeees 169,261,5% |.......... 169,261,595 | 06/10/2021 ..... 06/10/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 32008Z-MM-6 . |- Secured Revolving Loan Facility . [1 ..cccooooiiiiiiiiiiiiiiiiiins [ 169,261,595 |.......... 169,261,595

VPC ASSET BACKED OPPORTUNISTIC

Evergreen Basket of Long Fixed Rate ICREDIT Holdings Fund, L.P - Secured

57629*GF2 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiiniiiiiniinnnns foovviiiiiiiiiviiinieinns forviiennnns 98,854,000 |.....ceenn. 98,854,000 |06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap .....ovevevvevnnien fovvenniiiiiis e 91831Z-MN-3 . [Revolving Loan Facility ..c.ovveeveen [ 1 coiiiiiis o 98,854,000 |........... 98,854,000
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2013-2 —OHALF

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 25,000,000 |........... 24,525,800 |06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 67104L-AF-4 . J2013-2A BR ...oooinivieieiniiiieneeens [T e 25,000,000 [........... 24,525,800
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-SERIES

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 13,850,000 |........... 13,606,836 |06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 38137P-AU-4 . [2015-10A CLASS BR .....oovvvvnnnennees [ 1o [ 13,850,000 |........... 13,606,836
Evergreen Basket of Long Fixed Rate Waters Corporation Gtd Senior Note

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeviiiiinninnnnie Jooviinniiieiiiiiienens foeeiiiinns 1,000,000 |......ceveeens 988,657 | 06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 941848-D8-9 . [Series H ....eevvereiininiiiniiiiiiienns [2 i e 1,000,000 |....ccevvnennnn 988,657
Evergreen Basket of Long Fixed Rate ALM XIV Ltd-SERIES 14-14A CLASS BR2

57629%GF2 ... ABS Bank Loans and Corporate Bonds |1 .. 3,800,000 |............ 3,534,085 | 06/10/2021 ..... 06/10/2051 ..... Interest Rate Swap .... TA9BBL-AJ-3 . oo [T e 3,800,000 ... 3,534,065
Evergreen Basket of Long Fixed Rate

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnns |oevinns 300,000,000 |........... 15,000,000 |.......... (59,795,609) | 06/10/2021 ..... 06/10/2051 ..... Interest Rate Swap 4825001-AJ-4 . | KKR CLO 14 Ltd-KKR 14 BR .........o. [ 1 coeeiiiiiiiiiien [ 15,000,000 |........... 14,537,205
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-5 LTD-TICP 2016-5A

57629*GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinnniiiiies |ovviiinnnieiiiiiiiiiiens foieiiinns 5,000,000 |............ 4,873,590 [06/10/2021 ..... 06/10/2051 ... Interest Rate SWap .......ccoovnes |ovviiiiiininiiiiiiiinss foviiiiiiiiiiiis 87248K-AS-3 . AR ...ccveviiiiiiiiiiiieiiiiiiieeeeieee [T o, 5,000,000 |............ 4,873,590
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Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-SERIES 15-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 1,030,635 |......ccnnnnee 894,683 |06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 63930F-AC-4 . |1 CLASS B ..evveeeeeieiieneeciiineeenns [ 1 e 1,030,635 |...evveeennnnne 894,683
Evergreen Basket of Long Fixed Rate SMB PRIVATE EDUCATION LO-SMB 2015-B

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins fooniinnniniiiiiiinnens feneiiiiiinns 732,932 [cveiiiiinans 732,053 |06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 784480-AD-0 . A3 ..o [T e 732,932 [oeveeeiinnnns 732,053
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 8,350,000 |............ 7,715,016 |06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 97315T-AG-7 . J2017-1A CR ..eeveriiiiiiinecciieeeees [T e 8,350,000 [............ 7,715,016
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2020-111-BABSN

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccovviiiiininninnns |ooviiiinineniiiieenns o 252,000,000 |.......... 249,326,784 |06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 067620-AA-2 . J2020-3A A ..eeeeriiiiiiiiinieiiiieeeen [ 1o [ 252,000,000 |.......... 249,326,784
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 16,475,000 |........... 16,220,445 (06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 06760G-AA-9 . [CLASS AT .evvveiieriiiiiiecciiiieeeees [T e 16,475,000 |........... 16,220,445
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-4 Ltd-CANYC 2021-4A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins foovininnniiiiiiieneees foneiinnns 16,164,357 |........... 16,066,661 | 06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 13B77P-AA-5 . [A oo | T o 16,164,357 |........... 16,066,661
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1I-SERIES

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 16,200,000 |........... 15,698,529 (06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 06760J-AE-5 . [2018-2A CLAS A1B ...oovvvvveeeneeicnns [ 1 e 16,200,000 |........... 15,698,529
Evergreen Basket of Long Fixed Rate BARINGS CLO LTD 2018-1V-SERIES 18-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 16,000,000 |........... 15,558,960 (06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06760X-AC-8 . J4A CLASS A2 .....ovveeviiiiiieneeeeie [ 1 e 16,000,000 |........... 15,558,960
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-1 Ltd-CANYC 2020-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,000,000 |............ 9,594,350 |06/10/2021 ..... 06/10/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 13876L-AL-1 . BR .eeveeeiiiiiiiiieeeciiiieeeecieeeees | T o 10,000,000 |............ 9,594,350
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-SERIES

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 250,000,000 |............ 8,800,000 |.......... (54,967,356)| 06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiininniiiiiiiinns o (63,589,112)| 38137P-AS-9 . [2015-10A CLASS AR ....oovvvvvinnnnnes |1 i oo 8,800,000 |...evvvennns 8,621,756
Evergreen Basket of Long Fixed Rate X WH REDF2-TSE SELLER, LLC - Term

57620%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 81,994,925 |........... 81,994,925 | 06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 96269#-M-9 . JLoan Facility ....ooovvvinnnnnnnnncns [ 1o e 81,094,925 |........... 81,994,925
Evergreen Basket of Long Fixed Rate Madison Park Funding XX -SERIES

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 7,500,000 |............ 7,056,983 [06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 55819T-AU-5 . [2016-20A CLASS CR ....ooovvvuvveennens [T oo e 7,500,000 |...uvveennns 7,056,983
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,900,000 |........... 13,448,375 (06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 03328Y-AE-4 . J2018-TRA B ....eovveiiiniiiineciiiieens [T e 13,900,000 |........... 13,448,375
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2019-

57629%GD7 ... ABS Bank Loans and Corporate Bonds |1 .. 7,487,380 |............ 6,944,592 | 06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .... 64034C-AB-5 . |1A B .. ... 7,487,380 .... 6,044,592
Evergreen Basket of Long Fixed Rate Eaton Vance

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiniiins fooniniiniiiiiiiiieeees foneiiinns 53,355,848 |........... 52,319,929 |06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 278300-AJ-7 . J2020-1A AR ....ooiiiiiiiiieiiiiieenees [T [ 53,355,848 |........... 52,319,929
Evergreen Basket of Long Fixed Rate Galaxy XXI1 CLO Ltd-GALXY 2016-22A

57629%GD7 ... ABS Bank Loans and Corporate Bonds |1 .. 5,350,000 |............ 5,122,197 |06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .... 36320T-AX-1 . . ... 5,350,000 ....5,122,197
Evergreen Basket of Long Fixed Rate

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 60,020,000 |........... 58,617,693 [06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 03768M-AJ=6 . |-eeeereeeeeeeeiiiieeeeeiiieeeeeeeeees [T [ 60,020,000 |........... 58,617,693
Evergreen Basket of Long Fixed Rate

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 35,142,815 |........... 34,404,126 | 06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 282523-AH-2 . | 1828 CLO Ltd-GUGG4 2016-1A A1S1 .. [1 .ocvveiiiiiiiiiiiiiiiiens [ 35,142,815 |........... 34,404,126
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,460,500 |........... 10,935,472 (06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 067600-AU-3 . [TA CR ..eevveiiiiiiiieeiiiiiieeeeciiene [ 2 i fee 12,460,500 |........... 10,935,472
Evergreen Basket of Long Fixed Rate

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 12,800,000 |........... 11,754,330 (06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06762T-AG-6 . | Babson CLO Ltd/Cayman Islands ..... [2 ....ooooviiiiiininiiiiiinnnnns foiinins 12,800,000 |........... 11,754,330
Evergreen Basket of Long Fixed Rate VCP RRL ABS Il Ltd-VCRRL 2022-1A B

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 2,319,593 |.....oeeen 2,237,120 (06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 91B2AX-AE-0 . |eeeerreieeeeeiiieee e [ 2 i e 2,319,593 |..uveennnn 2,237,120
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,400,000 |............ 2,140,090 (06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05683E-AU-6 . J2A DR ..eooveiiiriieneeiiiiiieeeeeiiiies [ 2 e o 2,400,000 [............ 2,140,090
Evergreen Basket of Long Fixed Rate Elmwood CLO I11 Ltd-ELMW3 2019-3A

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,250,000 |............ 2,098,170 |06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 20002H-AS-8 . PR ..oiiiiiiiiieeeiiieene e [ e o 2,250,000 [............ 2,098,170
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2020-1 L-EATON

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,250,000 |............ 2,000,777 |06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 278300-A0-1 . J2020-1A DR ..oooovieviiereiiiiiiiineees [ 2 i o 2,250,000 [............ 2,000,777
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2020-1A

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeiiiiiinnnnnnins |oevinnns 325,000,000 |.......cc... 8,300,000 |.......... (75,790,994)| 06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap ........cccoveeees |ooviinnininiiiiiiienns foeenns (83,824,116) [ 05684D-AG-8 . [B FLOATING ......ccovvveveeeviiniennnes | 1 oo 8,300,000 |....evvennns 8,033,122
Evergreen Basket of Long Fixed Rate Sound Point CLO Il Ltd-SNDOPT 2013-

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiniinnnnin Jooviiniiiieiiiiiieeens foeeiiiinns 8,000,000 |............ 7,561,104 |06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 83608G-A0-9 . |TA AR ...ooiiiiiiiiiiiiiiieeeeeens [T e 8,000,000 |...eevvennnn 7,561,104
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -SERIES 18-

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 15,000,000 |........... 14,502,630 (06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05682V-AC-9 . [2A CLASS A2 ..eevveeeeiiiiiieneecei [T e 15,000,000 |........... 14,502,630
Evergreen Basket of Long Fixed Rate LCM XIX LTD PARTNERSHIP DEF MEZZ NT

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin Jooviinniinciiiiiiinens foeeiiiinns 6,910,000 |............ 6,892,684 (06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........cccovevees |ooviinniiininiiiiiinns o 501880-AE-1 . JCL C cevvvveeeeeeiiiieeeceiiiieeeeeeeee [T e 6,910,000 |............ 6,892,684
Evergreen Basket of Long Fixed Rate Twinbrook Capital Funding VII DSPV,

57629*GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviicinniiiiiiins fooviinnnniiiiiiiiiininns |oveiinnns 111,951,538 |.......... 111,951,538 | 06/11/2021 ..... 06/11/2051 ... Interest Rate SWap .......cccoeerrs |ovviiiinniniiiiiiiinns foviiiiiiiiiiis 901399-M0-5 . JLLC - Term Loan ....cceevvvvveecnnnnees [ 1 i o, 111,951,538 |.......... 111,951,538
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Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
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Other Notional Carrying Effective Carrying Other Carrying
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PCRED LENDING |11 LLC, PCRED
LENDING I11 SPE | LLC and PCRED
Evergreen Basket of Long Fixed Rate LENDING |11 OFFSHORE LTD.-Term Loan
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiiiniininins |ooviiiniininiiiiieenns o, 118,106,753 |......... 118,106,753 |06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 69324#-MN-7 . J2020-2 .....evvieiieeiiiiiieeeeieeen [ 1o [ 118,106,753 |......... 118,106,753
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2018-
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 1,100,000 |............ 1,067,039 |06/11/2021 ..... Interest Rate SWap ........cccoveees |ooriiiiiiiiiiiiiiiinns 08179M-AC-3 . [15A A2A ..o [T e 1,100,000 |............ 1,067,039
Evergreen Basket of Long Fixed Rate Allegro CLO VI Ltd-ALLEG 2017-2A C
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,800,000 |............ 5,393,327 | 06/11/2021 ..... Interest Rate SWap ........cccoveenes |ooriiiiiiiiiiiiiiiinns 01749B-AC-3 . [ceeeveeeereeeerieeseeeesieeeereeeseeeen [ 1o o 5,800,000 |............ 5,393,327
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN
57629%GC9 ... ABS Bank Loans and Corporate Bonds |1 .. 3,200,000 |............ 3,008,397 | 06/11/2021 ..... Interest Rate Swap .... 06762J-AE-3 . [2021-2A C ... ... 3,200,000 ....3,008,397
Evergreen Basket of Long Fixed Rate
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 32,903,824 |........... 28,175,765 (06/11/2021 ..... Interest Rate Swap ........cccovenes |ooriiiiiiiniiiiiiiinns 341081-FR-3 . |Florida Power & Light Co-SECURED . [1 ..ceoeovviiiiiiiiiiiiiiiiiens foeeeins 32,903,824 |........... 28,175,765
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2018-
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiniieiiies fonininniiiiiiiieeeens foneiiins 22,130,840 |...uveeens 22,262,168 |06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 06761M-AC-1 . |IA B oo [T [ 22,130,840 |........... 22,262,168
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2019--CANYC
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,600,000 |............ 5,232,926 | 06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 13887W-AN-0 . [2019-2A CR ..oooonnnieiieeiiiieeeeeens [T e 5,600,000 |.....oeeennn 5,232,926
Evergreen Basket of Long Fixed Rate Hayfin Kingsland XI Ltd-HAYFN 2019-
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 5,330,000 |............ 5,150,091 [06/11/2021 ..... Interest Rate Swap ........cccovenes |ooriiiiiiiniiiiiiiinns 42086N-AJ-7 . JRA BR .eeeeeeiiiiiieeeeieeeeeeeene [T e 5,330,000 [............ 5,150,001
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 4,811,085 |............ 4,808,960 |06/11/2021 ..... Interest Rate Swap ........cccovenes |ooriiiiiiiniiiiiiiinns 05684C-AL-9 . [BA ATR ..eooiiiiiiiiiniiiiieeeeeens [T e 4,811,065 |............ 4,808,960
Evergreen Basket of Long Fixed Rate OHA Credit Funding 4 Ltd-0AKC 2019-
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 5,100,000 |............ 4,843,388 (06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 67008D-AN-3 . J4A CR ..ooveiiiiiiineeiiiieeeeceiees [T e 5,100,000 |....cvveennn 4,843,388
Evergreen Basket of Long Fixed Rate Signal Peak CLO 9 Ltd-SPEAK 2021-9A
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniininin fooniinniieeiiiiiieeens feeeiiiinns 5,956,132 |.......ee.e. 5,692,080 (06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 826700-AG-4 . [0 .evveeeeiiiriiineeeiiiieeeeeeiieeeeees [T [ 5,956,132 |.......... 5,692,080
Evergreen Basket of Long Fixed Rate Elmwood CLO VII Ltd-ELMI7 2020-4A A
57629*GC9 ... ABS Bank Loans and Corporate Bonds |1 .. ... 4,659,917 |............ 4,697,156 |06/11/2021 ..... Interest Rate Swap .... 200020-AA-7 . .... 4,659,917 .... 4,697,156
Evergreen Basket of Long Fixed Rate
57629%GCY ......... ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiiiiiiiiin [ o, 4,300,000 |............ 4,009,186 |06/11/2021 ..... Interest Rate Swap .........ccoeeieies fovviiiiiiiiiiiiiiiinnns 67707L-AJ-7 . | Oak Hill Credit Partners ........... [T o s 4,300,000 |............ 4,09, 186
Evergreen Basket of Long Fixed Rate KVK CLO 2016-1 Ltd-KVK 2016-1A CR2
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,200,000 |............ 3,893,719 (06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns O731AD-AG-3 . [eeeerreeereeeerieesreeesieeeereeeneeeen [ T o 4,200,000 |............ 3,893,719
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2021-
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiininnnnie Jooviinniieeiiiiiienens feeeiiiinns 4,300,000 |............ 3,974,352 | 06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 05682E-AG-8 . BA C .vvvveeeeeeiiieeeeeeiiiieeeeeenn [T e 4,300,000 |[............ 3,974,352
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO XX -NEUB 2015-
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 3,525,000 |............ 3,415,418 (06/11/2021 ..... Interest Rate Swap ........cccovenes |ooriiiiiiiniiiiiiiinns 64130T-BC-8 . J20A BRR ....vvvvveeeeceiiiieeeccieeees [T e 3,525,000 |............ 3,415,418
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC
57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 40,000,000 |........... 40,000,000 |06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 515095-MI-6 . [.oeeeveeeneeeeieieeieeeeieeeseeeeeeee | T [ 40,000,000 |........... 40,000,000
Evergreen Basket of Long Fixed Rate OCP CLO 2019-16 Ltd-SERIES 19-16A
57629%GB1 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnns |oevinns 325,000,000 |.......cc... 5,800,000 |.......... (79,622,328)| 06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 675700-AP-6 . CLASS CR ...eovvvvnreeiieeiiiineneeeens [T e 5,800,000 |....evvennnn 5,385,973
Evergreen Basket of Long Fixed Rate Voya CLO 2018-2 Ltd-VOYA 2018-2A B1
57629*GB1 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..12,000,000 |........... 11,470,152 |06/11/2021 ..... Interest Rate Swap .... 92917J-AE-7 . |.. ...12,000,000 ... 11,470,152
P )
LENDING I11 SPE | LLC and PCRED
Evergreen Basket of Long Fixed Rate LENDING |11 OFFSHORE LTD.,-Term Loan|
57629*GB1 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..82,175,689 |...........82,175,689 |06/11/2021 ..... Interest Rate Swap .... 69324#-M-9 . [Series 2019-1 .. . ...82,175,689 ...82,175,689
Evergreen Basket of Long Fixed Rate Sound Point CLO
57629%GB1 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiniiiniins foovininniciiiiiineeees feneiiiins 60,000,000 |........... 57,878,640 (06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 83614X-A0-4 . [2020-1A AR ....oooiiriiiiiiniiiieenens [T [ 60,000,000 |........... 57,878,640
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2021-
57629%GB1 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 57,813,323 |........... 56,936,831 | 06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns B711BL-AA-2 . [1BA A v [ 1 e 57,813,323 |........... 56,936,831
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2013-2 —OHALF
57629%GB1 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 54,100,000 |........... 53,532,221 |06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 67104L-AE-7 . J2013-2A AR ..oooiiiiiirniiiiiieeeeens [T e 54,100,000 |........... 53,532,221
Evergreen Basket of Long Fixed Rate
57629%GB1 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 50,000,000 |........... 48,304,100 (06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 17275G-AA-4 . [ CIRUS-2018-1A A ..o [ T s o 50,000,000 |........... 48,304,100
Evergreen Basket of Long Fixed Rate
57629%GB1 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foviiinniciiiiiieneees foniiinnns 50,000,000 |........... 47,713,300 (06/11/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 25255A-AA-4 . | DOF 2019-TA A ..ooovriviiniiiinnniinns [ 1 e 50,000,000 |........... 47,713,300
Evergreen Basket of Long Fixed Rate OHA Credit Funding 4 Ltd-0AKC 2019-
57629%GB1 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiinss foonininniiiiiiiieneees foneiiinns 13,100,000 |........... 12,745,789 (06/11/2021 ..... Interest Rate SWap ........cccoveees |ooriiiiiiiiiiiiiiiinns 67008D-AU-7 . JAA BR ..eeeiiiiiiiiieeeeiieeeeeeens [T e 13,100,000 |........... 12,745,789
Evergreen Basket of Long Fixed Rate Vibrant CLO Ltd-SERIES 18-9A CLASS
57620%Al1 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiinniiies foeinnnnnns 55,000,000 |........... 23,500,000 |........... 16,884,532 (04/09/2013 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 92558V-AC-8 . A2 ..oiiiiiiiiiieeirieeeceeieeeneeen [T e 23,500,000 |........... 22,443,981
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-
57629* A1 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinnniiiiies |ovviiinnnieiiiiiiiiiiens foieiiinns 6,476,583 |............ 6,031,814 |04/09/2013 ..... Interest Rate SWap .......cccoverres |ovviiiiinniiiiiiiinnns 784426-PL-4 . JA CLASS B ..oovvvvvcnnneeieiiiiiineeeeees [ 1o o, 6,476,583 |............ 6,031,814
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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
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Evergreen Basket of Long Fixed Rate Allegro CLO VI Ltd-ALLEG 2017-2A B

. |ABS Bank Loans and Corporate Bonds 6,400,000 |............ 6,134,157 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap .... 017498-AB-5 . ....6,400,000 ....6,134,157
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 3,279,607 |............ 3,472,007 (04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 12481X-AS-9 . | CBAM 2018-6 Ltd-CBAM 2018-6A BTR . [ 1 ...ceevverriiiiiiiiiniiiiiins o 3,279,607 |............ 3,472,007
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2018--SERIES 18-

. |ABS Bank Loans and Corporate Bonds 7,500,000 |............ 7,236,990 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap .... 77342J-AC-7 . |1A CLASS B ... ....7,500,000 ... 7,236,990
Evergreen Basket of Long Fixed Rate Newark BSL CL!
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,900,000 |............ 6,755,624 [04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |oorninnniiniiiiiinnns o 65023T-AK-8 . AR ...eevviiieiiiiiiieeeciieeeeeen [T e 6,900,000 |....ovveenns 6,755,624
Evergreen Basket of Long Fixed Rate BABSON CLO LTD 2015-11-SERIES 15-2A

. |ABS Bank Loans and Corporate Bonds .496,718 |... ....486,091 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap .... 06759F-AD-8 . [CLASS B2R ... . ....4%,718 .486,001
Evergreen Basket of Long Fixed Rate Goldentree Loan Managem 9-
ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 11,619,285 |........... 11,759,988 |04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 38137W-AQ-8 . [BA AR .eeveeeeeeiiiiieeee e [T [ 11,619,285 11,759,988
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .........cccccoviiiinnnnenne 60,000,000 |........... 25,326,145 |........... 18,871,222 |04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap .........cccvveves [ooriiiinninnniiiiiiiens foeeenenne (6,064,853) 784170-ZZ-8 . | SFR FTTH SAS Term Loan ........ccoeee |2 woviiiiiiinieiiiiiiieneeeens foeeeiinnns 25,326,145 24,936,075
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 18,500,000 |........... 17,797,352 (04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 50188G-AX-1 . | LOM XVIIT LP-LCM 18A AR .....coccew [ 1 e [ 18,500,000 17,797,352
Evergreen Basket of Long Fixed Rate Flatiron Clo 17 Ltd-FLAT 2017-1A BR|
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,500,000 |............ 7,281,293 [04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 33882G-AG-3 . |-eeenrreieeeeeiiieee e [T e 7,500,000 |...evvennns 7,281,293
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2014-
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,700,000 |............ 4,444,987 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 67707C-AU-2 . [1ORA CR ....eevvveeeeeiiiiienecciieees [T e 4,700,000 |...evvennnn 4,444,987
Evergreen Basket of Long Fixed Rate MYERS PARK CLO LTD-MYERS 2018-1A A2
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnin fooniiiniiieiiiiiienees foeeiiiinns 2,000,000 |............ 1,952,440 (04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o B2848F-AC-6 . |oeeurreeeeeeeiiiiee e [T e 2,000,000 |-..evveennns 1,952,440
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds [ 1 ...ooeeeviiniiiiiniiiiiiiiinns Joonreiiiiiiiiiciiiniiins Joeeeiinens 5,647,811 |..oeueennns 5,750,601 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 25654#-AA-0 . [Dodger Tickets LLC Senior Secured |1 ..oeevevvirviininiiiiiiinines fooreeninenns 5,647,811 |............ 5,750,601
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 8,000,000 |............ 8,027,896 |04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 75009J-AB-7 . |Rad CLO 17 Ltd-RAD 2022-17A BY ... [1 .occveeiiiiiiiiiiiiiiiinn o 8,000,000 |...evvveennn 8,027,896
Evergreen Basket of Long Fixed Rate Sounds Point CLO IV-R LT-SERIES 13-
ABS Bank Loans and Corporate Bonds |1 .........cccccooiiiinnnnenne 55,000,000 |........... 26,000,000 |........... 20,038,994 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap .........cccvveves [ooriiiinninnniiiiiiiens foeeenenne (5,473,298)|83609Y-AC-0 . [3RA CLASS A ..ooovuvvriiiniiiiiieeeeens | T o 26,000,000 25,512,292
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,151,112 |............ 5,465,439 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 784426-QA-7 . |6 CLASS B ..evveeeeeeniieeeeeciineeenns [ 1 e 6,151,112 [............ 5,465,439
Evergreen Basket of Long Fixed Rate Elmwood CLO IV Ltd-ELMI4 2020-1A A
ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 20,353,849 |........... 20,240,476 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 20002G-AB=7 . |-eeeuurieieeeeeiiieee e [T [ 20,353,849 20,240,476
Evergreen Basket of Long Fixed Rate Elmwood CLO |1 Ltd-ELMN2 2019-2A BR
ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiiins foovinniniiiiiiiieeeens foneiiinns 15,000,000 |........... 14,622,315 [04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 29001L-AN=T . oo [T [ 15,000,000 14,622,315
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES
ABS Bank Loans and Corporate Bonds 5,900,000 |............ 5,651,852 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap .... 40436X-AG-2 . 2014 CLASS BR .. ... 5,900,000 .... 5,651,852
Evergreen Basket of Long Fixed Rate ARES XLVII CLO
ABS Bank Loans and Corporate Bonds |1 .........cccccooiiiinnnnenne 55,000,000 |........... 25,900,000 |........... 19,604,299 (04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap .........cccvveves [ooriiiinninnniiiiiiiens foeeenenne (5,473,298)| 04016V-AC-9 . [CLASS A2 ...eevvveeeeiiiiiieiecciineees | T s o 25,900,000 25,077,597
Evergreen Basket of Long Fixed Rate ANCHORAGE CAPITAL CLO 20-SERIES 13-

. |ABS Bank Loans and Corporate Bonds ..10,000,000 |............ 9,877,860 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap .... 033202-AS-2 . |1A CLASS ARR ... . ...10,000,000 ....9,877,860
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme:
ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 10,900,000 |........... 10,339,914 (04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 38138D-AS-5 . BA CR .eeovieiiiiiiineeiiiieenceeeees [T e 10,900,000 10,339,914
Evergreen Basket of Long Fixed Rate Elmwood CLO |1 Ltd-ELMN2 2019-2A CR
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 5,000,000 |............ 4,750,890 (04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 29001L-A0-4 . [oeeeeeeeeieieerieeereeeeeeeree e [ T o 5,000,000 |....evvennns 4,750,890
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2017-
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,575,000 |............ 2,426,979 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 08179H-AC-4 . 12A B .evvveeeeciiiiiencciiieeneeee [T e 2,575,000 [............ 2,426,979
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-
ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,000,000 |......cceveeens 968,353 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 13876J-AE-2 . [IRAB oo [ T e 1,000,000 |....ccevvnennn 968,353
Evergreen Basket of Long Fixed Rate Lam Research Corp-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiniinnnnin Jooviiniiiieiiiiiieeens foeeiiiinns 6,498,311 [............ 6,368,874 |04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 512807-AU-2 . |eeeeeeieieeeeeieieeceeieeeeeeeee [T e 6,498,311 [............ 6,368,874
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-
ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnin Jooviiiiiiiiiiiiiienens feeeiiiinns 5,000,000 |............ 5,026,630 [04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 55819F-AE-1 . B5A B1 ..oooiiiiiiiiiiniiiiiiecnceiens [ 1 e 5,000,000 |....evvennnn 5,026,630
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019-
ABS Bank Loans and Corporate Bonds |1 .........cccccooiiiinnnnenne 55,000,000 |............ 2,904,821 |........... (2,589,651) [ 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap .........cccvveves [ooriiiinninnniiiiiiiens foeeenenne (5,529,648) | 38137H-AQ-8 . [BA AR ...oooevvriiieeiiiiiiieeiieeees | T | 2,904,821 ..o 2,939,997
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN
ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 20,812,500 |........... 20,950,487 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........cccovevees |ooviinniiininiiiiiinns o 06763H-AC-0 . [2022-4A B .....coouvreieneeiiiieeneeen [T [ 20,812,500 20,950,487
Evergreen Basket of Long Fixed Rate TICP CLO V 2016-1 Ltd-TICP 2016-5A
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie fovviinnnniiiiiiiiiinens foveeiinns 12,234,970 |........... 12,343,513 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap .......cccoeerrs |ovviiiinniniiiiiiiinns foviiiiiiiiiiis 87248K-AJ-3 . AR ... [T [, 12,234,970 12,343,513
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Evergreen Basket of Long Fixed Rate BALLYROCK CLO 2018-1 LTD-SERIES

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 13,729,436 |........... 13,407,134 [04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05875H-AC-7 . [2018-1A CLASS A2 .....ovvveveiiineeens [ 1 [ 13,729,436 |........... 13,407,134
Evergreen Basket of Long Fixed Rate MYERS PARK CLO LTD-MYERS 2018-1A A2

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 1,000,000 |......cceveeens 976,220 |04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 62848F-AC-6 . |oeerrreieeeeiiiiii e L U R, 1,000,000 |....ccevvnennnn 976,220
Evergreen Basket of Long Fixed Rate

57629%AUS ... ABS Bank Loans and Corporate Bonds |1 .. 5,500,000 |............ 5,439,154 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap .... 48661N-AE-8 . | KAYNE CLO-SERIES 19-6A CLASS B1 .. [1 . ... 5,500,000 .... 5,439,154
Evergreen Basket of Long Fixed Rate

57629%AUS .......... ABS Bank Loans and Corporate Bonds [ 1 ...ocevevviniiiiniiiiiiiinnns Joonveiiiiiiiniiiineiins Joeeeiiens 6,402,191 |............ 6,692,543 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap .....vvevevvevnnven fovvenniiiiiis e 25654#-AB-8 . [Dodger Tickets LLC Senior Secured |1 ..coeevevverviiriviininiinines fooveennnenns 6,402,191 |............ 6,692,543
Evergreen Basket of Long Fixed Rate Marble Point CLO XI Ltd-MP11 2017-

57629*BA8 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..21,900,000 |........... 15,491,744 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap .... 56607F-AA-3 . 1. ...21,900,000 ...21,524,087
Evergreen Basket of Long Fixed Rate

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 12,911,900 |........... 11,895,200 |04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 66704J-BD-9 . |2 CLASS B ..eooeiieiiiiiieeiinieeneeens [ 1 e 12,911,900 |........... 11,895,200
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 05-

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiniieiiies fonininniiiiiiiieeeens foneiiins 11,278,940 |............ 9,981,233 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 66704J-BK-3 . |1 CLASS B ...eeevvieiiiiiiiieiiiiiieens T [ 11,278,940 |............ 9,981,233
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,500,000 |............ 3,334,090 |04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 949500-AC-5 . JCLASS B ..vvviieiiiciiiiiiieeeciieens [T e 3,500,000 [............ 3,334,090
Evergreen Basket of Long Fixed Rate Crestline Denali CLO Ltd-SERIES

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 3,200,000 |............ 2,933,536 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 22615E-AE-0 . [2018-1A CLASS C ..ooovvvvreeineiinens [ 1 e 3,200,000 [............ 2,933,536
Evergreen Basket of Long Fixed Rate MYERS PARK CLO LTD-MYERS 2018-1A A2

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 2,000,000 |............ 1,952,440 (04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 62848F-AC-6 . |oeerrreieeeeeiiiii e L U R, 2,000,000 |-..uvveennns 1,952,440
Evergreen Basket of Long Fixed Rate Highbridge Loan Manageme-SERIES 4A-

57629*BA8 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..11,900,000 |...........11,478,062 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap .... 44330G-AE-3 . [2014 CLASS AR ... 1 ...11,900,000 ... 11,478,062
Evergreen Basket of Long Fixed Rate H.H.1. HULL NO. S

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 7,943,750 |............ 7,697,843 [04/09/2013 ..... 04/09/2043 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 404250-AA-3 . Notes .........ccciiiiiiiiiiiiiiiiiis L U R, 7,943,750 |...oonnnne 7,697,843
Evergreen Basket of Long Fixed Rate Allegro CLO VII Ltd-ALLEG 2018-1A

57629%GA3 ... ABS Bank Loans and Corporate Bonds |1 .. ..34,500,000 |..........(24,324,767)| 06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .... 01750C-AA-1 . A ... ...34,500,000 ... 33,892,973
Evergreen Basket of Long Fixed Rate

57620%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,000,000 |......ceveeens 986,744 |06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 4825011-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR ........... L U R, 1,000,000 |....ccevvrennnn 986,744
Evergreen Basket of Long Fixed Rate Waters Corporation Gtd Senior Note

57629%GA3 ... ABS Bank Loans and Corporate Bonds |1 .. 7,100,000 |............ 7,019,465 [06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .... 941848-D8-9 . [Series H |2 ....7,100,000 .... 7,019,465
Evergreen Basket of Long Fixed Rate Carlyle Globa

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 5,000,000 |............ 4,836,555 | 06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 14314L-AE-5 . |2RA A2 oo L U R, 5,000,000 |....uvvennns 4,836,555
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57620%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 2,500,000 |............ 2,479,583 | 06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 64032V-AB-5 . [BA B ..ceviiiiiiiiiiiiieeeieeeeee [T e 2,500,000 [............ 2,479,583

VPC SPECIALTY LENDING INVESTMENTS

Evergreen Basket of Long Fixed Rate INTERMEDIATE, L.P. - Secured

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiniiiii Jooviieineeieiieieeees feeeeeies 93,095,090 |.......c.. 93,095,090 |06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 91831Z-MM-5 . [Revolving Loan Facility .............. T e [ 93,095,090 |.....eeenn. 93,095,090
Evergreen Basket of Long Fixed Rate

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniriiii fooviieiiee e feeeeeies 63,324,996 |........... 62,455,387 |06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 72403Z-NS-9 . | PIONEERS GATE LLC 2021-1 CFCC ..... T e [ 63,324,9% |........... 62,455,387
Evergreen Basket of Long Fixed Rate Benefit Street Partners -SERIES 18-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 13,400,000 |........... 12,944,936 | 06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 08179L-AC-5 . |14A CLASS A2 ....eovviiiiiiiieieicis [ 1 [ 13,400,000 |........... 12,944,936
Evergreen Basket of Long Fixed Rate OHA Credit Funding 1 LTD-SERIES 18-

57629*GA3 ... ABS Bank Loans and Corporate Bonds |1 .. 8,000,000 |............ 7,795,976 [06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .... 671150-AG-5 . |1A CLASS B ... 1 ....8,000,000 ... 7,795,976
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 1 L-DCLO 2021-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininninii Joviinieeiiiiiieees feeeeiiiis 7,100,000 |.....ooveens 6,788,395 [06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 25255D-AE-0 . 1A A2 ..eeeiiiiiieee e T e [ 7,100,000 |-..eeveenns 6,788,39%
Evergreen Basket of Long Fixed Rate Mesa Air Group, Inc. Class A Notes

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 24,482,315 |........... 22,751,507 |06/11/2021 ..... 06/11/2051 ..... Interest Rate SWap ........cccoceeers Jooriiiininiiiiiiiiiees o 590488-AA-6 . |.eiirriieiiiii i 2 e o 24,482,315 |........... 22,751,507
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 56,000,000 |........... 56,000,000 |06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 515095-MI-6 . |-.evveeieeeiiiiei e T e [ 56,000,000 |........... 56,000,000
Evergreen Basket of Long Fixed Rate MADISON PARK FUNDING XX1-MDPK 2018-

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeviriiiiinnnnnin foerenee 250,000,000 |........... 14,000,000 |.......... (50,513,779)| 06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap ........cccoceeees |ooriiiiiinniiiiiieens [ (64,278,901) [ 55820C-AE-5 . [29A A2 ....ooeeieriiiiiinieeeiineeeeees | 1o e 14,000,000 |........... 13,765,122
Evergreen Basket of Long Fixed Rate DRYDEN 64 CLO LTD-DRSLF 2018-64A A

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeviiiiiiiiineiiiii fooviieieee e feeeeiies 22,850,000 |........... 22,510,129 |06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 26251L-AC-8 . |eeeireeieeeiiiieieeeeeeineeeeeeieeees [T [ 22,850,000 |........... 22,510,129
Evergreen Basket of Long Fixed Rate Regatta X Funding Ltd-SERIES 2017-

57629*FZ79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 13,100,000 |........... 12,606,274 |06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e 75884B-AC-2 . [BA CLASS B ...ovveiiiiieiiiieeeeae T e [ 13,100,000 |........... 12,606,274
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-ATCLO

57629*FZ79 ... ABS Bank Loans and Corporate Bonds |1 .. 4,700,000 |............ 4,519,797 | 06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .... 04942J-AE-1 . [2018-10A B .. ....4,700,000 ....4,519,797
Evergreen Basket of Long Fixed Rate

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeeiiiiiiinieniiis |ooviiiiiiiesiiiiiiieees foeeeeiiiis 7,000,000 |............ 6,403,075 [06/11/2021 ..... 06/11/2051 ..... Interest Rate Swap .........ccceeeers |ooviiiinnneiiiiiiiiines foiiiiiiiiiiin, 94950C-AG-1 . | Wellfleet CLO Ltd-WELF 2021-1A C . [1 .occoveeeiiiiiiinnnneiiiiiies foeeeenns 7,000,000 |............ 6,403,075
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Invesco CMI Investments MM, LLC -
Evergreen Basket of Long Fixed Rate Senior Secured Notes - Term Loan
57629*FZ79 ... ABS Bank Loans and Corporate Bonds ... 172,028,803 172,028,803 [06/11/2021 ..... Interest Rate Swap .... 46143#-M-6 . [Series 2020-1 .. .... 172,028,803
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-
57629%F79 ......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 31,600,000 29,650,533 |06/11/2021 ..... Interest Rate Swap ........cccoceeers Joriiiininiiiiiiiiees e 06760H-AE-6 . |IA A2 ..o [ 1 [ 31,600,000
Evergreen Basket of Long Fixed Rate
57629*FZ9 ... ABS Bank Loans and Corporate Bonds ..29,501,023 |........... 29,196,449 |06/11/2021 ..... Interest Rate Swap .... 62983P-AA-3 . | Nakilat Inc-SECURED BOND ... ...29,501,023
Cliffwater Corporate Lending Fund -
Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit
57629*FZ9 ......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviiviininiininns foovviiiniiiiiiiiinienns forevinnnns 11,000,000 11,000,000 (06/11/2021 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 186856-AC-6 . [Facility ..oceuvvevnvvirniieniiiiiieenene | 1 [ 11,000,000
Evergreen Basket of Long Fixed Rate Madison Park Funding XIV-MDPK 2014-
57629*BD2 ......... ABS Bank Loans and Corporate Bonds |1 .........cccccooiiiinnnnenne 100,000,000 |........... 15,000,000 13,818,443 (03/05/2014 ..... Interest Rate Swap ........occveeees |ooviiiinniniiiiiiienns foiis (818,752) | 55818R-BA-3 . [14A BRR .....ooovvvieereiiiiiiiineeinies [ 1 o 15,000,000
Evergreen Basket of Long Fixed Rate KKR FINANCIAL CLO LTD-SERIES 13-1A
57629*BD2 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 4,920,000 |............ 4,734,501 [03/05/2014 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 4824V-AS-0 . JCLASS BR ...ovvvieeiiiiieieeiiiiieeeens [T e 4,920,000
Evergreen Basket of Long Fixed Rate Carlyle US CLO 2021-10 L-CGMS 2021-
57629*BD2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 16,186,215 16,435,254 | 03/05/2014 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 14316Y-AA-3 . [10A A oo [ T o 16,186,215
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2019-
57629*BD2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,700,000 13,193,415 (03/05/2014 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05682L-AL-1 . J2A BR .eeveeeeiiiiiieeeiiiieieeeeiens [T e 13,700,000
Evergreen Basket of Long Fixed Rate
57629*BD2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,050,000 |............ 7,808,073 |03/05/2014 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 48252R-A0-7 . | KKR Clo 24 Ltd-KKR 24 BR ........co. [ 1 coceiiiiiiiiiiiiinn o 8,050,000
Evergreen Basket of Long Fixed Rate
57629*BD2 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 7,000,000 |......oeens 6,907,208 |03/05/2014 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 4825001-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR .......... [T oo o 7,000,000
Evergreen Basket of Long Fixed Rate GAIF Bond Issuer Pty Ltd Gtd Senior
57629*BD2 ......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnviiinviiiiiiininns foovveiiniiiiiiiiiiieines foreiiinens 19,800,000 19,634,670 | 03/05/2014 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 03958@-AC-0 . [Note .....oevvvvvevriviininiiiiiiiiienes | 1 [ 19,800,000
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-
57629*BD2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,400,000 |............ 6,218,790 |03/05/2014 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05684K-AN-7 . JAA B e [T e 6,400,000
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXX Ltd-BLUEM
57629*BD2 ... ABS Bank Loans and Corporate Bonds 3,000,000 |............ 2,847,444 | 03/05/2014 ..... Interest Rate Swap .... 096300-AN-1 . [2020-30A BR .... ... 3,000,000
Evergreen Basket of Long Fixed Rate Barings CLO Ltd
57629*BD2 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiiiinnnnin Jooviiniinieiiiiiienens feeeiiiinns 1,650,000 |............ 1,488,689 |03/05/2014 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06760G-AD-3 . [CLASS C ..evvvvvveeiiiriiieeiiiiiiienes [ 2 i o 1,650,000
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-
57629*BD2 ... ABS Bank Loans and Corporate Bonds ..12,350,000 |........... 12,365,808 [03/05/2014 ..... Interest Rate Swap .... 55817H-AE-9 . |62A B ... ... 12,350,000
Evergreen Basket of Long Fixed Rate Fort Benning Family Comm
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 .........ccccooviiiinnnnenne 100,000,000 |........... 19,290,954 19,369,160 |03/05/2014 ..... Interest Rate Swap 346845-AC-4 . |eeenriiieeeeiiiee e [T [ 19,290,954
Evergreen Basket of Long Fixed Rate
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvvinnnviniiiininne fooveeiiniiiiiiiiinienns foreiiennns 21,630,970 21,552,817 [03/05/2014 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 559210-AA-0 . [Magna Imperio Systems Co-SECURED . [ 1 ...vveurviriiiriiiiiiiiiiinns Joneeinnns 21,630,970
Evergreen Basket of Long Fixed Rate Sixth Street CLO-SIXST 2021-20A A1
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 18,300,000 17,888,872 | 03/05/2014 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 830120-AA-2 . oo [T [ 18,300,000
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-SERIES 18-
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 9,400,000 |............ 9,105,225 | 03/05/2014 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 88434H-AE-3 . J2A CLASS A2 ..evvvvieieiiiiiieeeeee [T e 9,400,000
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXX Ltd-BLUEM
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 3,700,000 |............ 3,511,848 (03/05/2014 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 096300-AN-1 . J2020-30A BR .......eevvveeviinnienneenes [T e 3,700,000
Evergreen Basket of Long Fixed Rate ARES XXXIIR CLO LTD-SERIES 14-32RA
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,625,000 13,097,535 (03/05/2014 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 04017E-AE-2 . |CLASS ATB ..evveeeiiiiiiececiiieeeees [ 1 [ 13,625,000
Evergreen Basket of Long Fixed Rate ACCESS GROUP INC-SERIES 2015-1
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,985,481 |............ 1,833,562 |03/05/2014 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 00435T-AB=7 . JCLASS B ..ovvvvieeeeeiiiiieeeeccieeees [T e 1,985,481
Evergreen Basket of Long Fixed Rate CIFC Funding 2021-1 Ltd-CIFC 2021-
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,600,000 |............ 5,447,938 | 03/05/2014 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 12563E-AC-7 . [TA B weevieiiiiiiieeiiiiieecceceeeens [T e 5,600,000
Evergreen Basket of Long Fixed Rate
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 5,500,000 |............ 5,178,388 |03/05/2014 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 48661A-AN-6 . | KAYNE CLO | Ltd-KAYNE 2018-1A CR . [1 .ocvvreriiiiiiiiiiiiiiiine [ 5,500,000
Evergreen Basket of Long Fixed Rate
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiniinnnnin Jooviiniiiieiiiiiieeens foeeiiiinns 3,179,924 |............ 3,011,186 |03/05/2014 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 91159H-HR-4 . | US Bancorp-SENIOR UNSECURED ........ [1 .occveiiiiiiiiiiiiiiiiiiinns o 3,179,924
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN
57629*BC4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,900,000 |............ 6,930,740 (03/05/2014 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 06762V-AC-0 . [2022-3A B ......coocurriiieniiiieeeeeens [T e 6,900,000
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2018--SERIES 18-
57629*BF7 ......... ABS Bank Loans and Corporate Bonds |1 .........cccccoviiiinnnnnnne 125,000,000 |........... 56,094,611 51,556,325 |05/19/2014 ..... Interest Rate SWap ........occcvveees fooviiiininniniiiiiinns foeeenenne (3,753,017) [ 77342J-AA-1 . [1A CLASS A oo | 1 s 56,094,611
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO Ltd-NEUB 2018-
57629*BF7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinninnnnie Jooniinniieniiiiiienens foeeiiiinns 7,000,000 |......oec..n 6,814,787 |05/19/2014 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o B4130P-AE-3 . 28A B .eeveeiiiiiiiiiineecieieeeeee [T e 7,000,000
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2021-
57629*BF7 ........ ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiinniiiiiie Joviiinnnniiiiiiiiinees foveeiinnns 15,000,000 14,288,640 |05/19/2014 ..... Interest Rate SWap .......cocovres |ovviiiiinniniiiiiiiiinns foiiiiiiiiiiiis 13877E-AE-2 . 1A B .ooovviviivieeeeiiiiiieeeeciiiiees [T s foiiiens 15,000,000
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Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2019-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 6,938,991 |............ 6,971,760 |05/19/2014 ..... 05/19/2034 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o B41320-AN-5 . IBIA AR oeoiiiiiiiiie e [T e 6,938,991 |............ 6,971,760
Evergreen Basket of Long Fixed Rate ARES CLO Ltd-SERIES 18-28RA CLASS B

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiiins foonininniciiiiiieneces foneiinnns 16,000,000 |........... 15,503,248 (05/19/2014 ..... 05/19/2034 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 04017Q-AE=5 . [oeeeereeeerereieieeiieesreeesireeeieeee | T o 16,000,000 |........... 15,503,248
Evergreen Basket of Long Fixed Rate BETHPAGE PARK CLO LTD-BETHP 2021-1A

57629*BF7 .......... |ABS Bank Loans and Corporate Bonds |1 .. 6,750,000 |............ 6,512,285 | 05/19/2014 ..... 05/19/2034 ..... Interest Rate Swap .... 087598-AC-2 . B ... ....6,750,000 ....6,512,285
Evergreen Basket of Long Fixed Rate

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,800,000 |............ 2,765,154 05/19/2014 ..... 05/19/2034 ..... Interest Rate SWap ........occovevees |oorninnniiniiiiiinnns o 48661Y-AA-2 . BT weeeeeiiiiiiiieecciieececeeeee [T 2,800,000 |...uvveennns 2,765,154
Evergreen Basket of Long Fixed Rate Magna International Inc-SR

57629*BF7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..11,111,360 |...........10,831,050 [05/19/2014 ..... 05/19/2034 ..... Interest Rate Swap .... 559222-AR-5 .. |UNSECURED .... ... 11,111,360 ...10,831,050
Evergreen Basket of Long Fixed Rate Symphony CLO

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 7,460,482 |............ 7,512,330 (05/19/2014 ..... 05/19/2034 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 871980-AE-8 . B1 .eeveeeiiiiiiiiiciiiieeceecieeeenns [T e 7,460,482 |............ 7,512,330
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1 Ltd-CIFC 2018-

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiinniiies fooinnnnnns 85,000,000 |........... 23,487,000 |........... 21,466,737 (05/09/2014 ..... 05/09/2034 ..... Interest Rate SWap .........cccvveves [ooriiiinninnniiiiiiiens foeeenenne (1,691,281) [ 12551R-AA-6 . |TA A oo [T [ 23,487,000 |........... 23,158,018
Evergreen Basket of Long Fixed Rate Apollo Credit Funding IV-SERIES 4A

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 15,000,000 |........... 14,483,595 | 05/09/2014 ..... 05/09/2034 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 037651-BC-1 . |CLASS ATBR ...oooueviieeeiiiiiieeeeens [T [ 15,000,000 |........... 14,483,595
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 5,650,000 |............ 5,478,031 05/09/2014 ..... 05/09/2034 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 5018AN-AN-2 . JCLASS BR ....eevvevviiriieneciiinieenees [T e 5,650,000 |[............ 5,478,031
Evergreen Basket of Long Fixed Rate ARES L CLO Ltd-SERIES 19-53A CLASS

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 5,607,203 |............ 5,544,835 | 05/09/2014 ..... 05/09/2034 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 04009G-AE=7 . B wevveeeerienrnenieeeiiiieeneeeeiineeees [T e 5,607,208 |............ 5,544,835
Evergreen Basket of Long Fixed Rate KVK CLO 2016-1 Ltd-KVK 2016-1A BR2

57629*BP5 ... ABS Bank Loans and Corporate Bonds |1 .. 6,400,000 |............ 6,064,493 | 05/09/2014 ..... 05/09/2034 ..... Interest Rate Swap .... 97314D-AE-8 . |.. ....6,400,000 ....6,064,493
Evergreen Basket of Long Fixed Rate RO

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 20,000,000 |........... 19,649,080 |05/09/2014 ..... 05/09/2034 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o TT342K-AA-8 . J2018-2A A .o [ 1 e 20,000,000 |........... 19,649,080
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -SERIES 1

57629*BP5 ... ABS Bank Loans and Corporate Bonds |1 .. .... 3,640,564 | 05/09/2014 ..... 05/09/2034 ..... Interest Rate Swap .... 05683L-AG-1 . [CLASS C .... . ... 3,900,000 ... 3,640,564
Evergreen Basket of Long Fixed Rate

57629*BP5 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiiiviiiiiininns foorvinniiiiiiiiiiiiiins forreiiiiiinnns o 05/09/2014 ..... 05/09/2034 ..... Interest Rate SWap .....ovevevvevnnven fovvennniiiiis e 784170-ZZ-8 . [ SFR FTTH SAS Term Loan ....ccuvvevnes [ 2 toviiiiiiiiiiiiiiiiiinicins fooreeniniciiiccincciins foeneeiecieeieeeas
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-

57629*BP5 ... ABS Bank Loans and Corporate Bonds |1 .. ....5,026,630 | 05/09/2014 ..... 05/09/2034 ..... Interest Rate Swap .... 55819F-AE-1 . |55A Bi 1 ....5,000,000 .... 5,026,630
Evergreen Basket of Long Fixed Rate Madison Pa

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiininiiniiiss foeinnnnnns 55,000,000 |........... 10,000,000 |............ 7,254,877 (10/06/2014 ..... 10/06/2034 ..... Interest Rate Swap 55819B-AN-0 . [18A BR ...eoeeiiiiiiiiieiiiiiiiieeeenen [T e 10,000,000 |............ 9,767,020
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57620%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 20,100,000 |........... 19,369,566 (10/06/2014 ..... 10/06/2034 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 06760G-AB~7 . [CLASS A2 ...eeevvvvviuniieeneeiiiiieeeees [T [ 20,100,000 |........... 19,369,566
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2017--ROCKT

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 24,076,001 |........... 23,913,182 | 10/06/2014 ..... 10/06/2034 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o TT341D-AA-5 . JR017-3A A e [ 1 [ 24,076,001 |........... 23,913,182
Evergreen Basket of Long Fixed Rate ATLAS SENIOR LOAN FUND L-SERIES 17-

57620%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,100,000 |............ 2,922,990 | 10/06/2014 ..... 10/06/2034 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 04943A-AG-4 . |BA CLASS C ..oovvvnvvveiineiiiiieeeeees [T e 3,100,000 |...evvvenns 2,922,990
Evergreen Basket of Long Fixed Rate

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,528,938 |............ 7,211,498 (10/06/2014 ..... 10/06/2034 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 172967-L0-9 . [Citigroup Inc-SENIOR UNSECURED ... [1 ..ocvvviiiiiiiiiiiiniiiinins o 7,528,938 |........o... 7,211,498
Evergreen Basket of Long Fixed Rate ORANGE GROVE ENERGY, L.P DELAYED

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeiiiiiinnnnnnins |oevinnns 100,000,000 |........... 12,417,512 |.......... (14,847,485)| 06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap ........cccoveeees |ooviinnininiiiiiiienns foeenns (26,696,710) [ GB776M-ZZ-9 . IDRAW TE ....ovvvveeiiiiiiiieeiiiiiiniees |2 s [eeeeiiinns 12,417,512 |........... 11,849,225
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,040,444 |............ 3,879,754 (06/16/2021 ..... 06/16/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 784170-ZZ-8 . | SFR FTTH SAS Term Loan .........cooee [2 coveviiiiiiiiiiiniiiiiiieenn o 3,040,444 |............ 3,879,754
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,114,685 |............ 4,184,382 (06/16/2021 ..... 06/16/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 429827-AS-7 . 20041 CLASS B2 ......oeevvevvicnnennns [T e 4,114,685 |............ 4,184,382
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,200,000 |............ 9,908,984 (06/16/2021 ..... 06/16/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 00889B-AB-7 . | Aimco CDO-AIMCO 2021-15A B ..o [ 1 ceeviiiiiiiiiiiiiiiien [ 10,200,000 |............ 9,908,984
Evergreen Basket of Long Fixed Rate Madison Park Funding XVI-MDPK 2015-

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 20,009,101 |........... 19,882,306 |06/16/2021 ..... 06/16/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 55818Y-BN-0 . [17A AR2 ...oeviiieieiiiiiiieeecinens [T e 20,009,101 |........... 19,882,306
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiiins foovinniniiiiiiiieeeens foneiiinns 20,500,000 |........... 19,897,464 (06/16/2021 ..... 06/16/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 449272-AA-1 . | 1CG US CLO Ltd-1CG 2021-4A A1 ... [1 coceriiiiiiiiiiiiiiiiiien [ 20,500,000 |........... 19,897,464
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 19,443,418 |........... 19,370,400 |06/16/2021 ..... 06/16/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 75009R-AA-1 . |Rad CLO 14 Ltd-RAD 2021-14A A ... [1 .ccoiriiiiiiiiiiiien fees 19,443,418 |........... 19,370,400
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2014-

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 20,000,000 |........... 19,394,800 (06/16/2021 ..... 06/16/2051 ..... Interest Rate SWap ........cccovevees |ooviinniiininiiiiiinns o 67707C-AS-7 . [HORA BR ....oevvvveeeeiiiiiieeeiinens [T e 20,000,000 |........... 19,394,800
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-HORGN 2017-1A BR

57629%FY2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiinniniiiies |ovviiinnniiiiiiiiiiinens foeeiiinnns 8,700,000 |............ 8,272,160 |06/16/2021 ..... 06/16/2051 ... Interest Rate SWap .......cccoeerrs |ovviiiinniniiiiiiiinns foviiiiiiiiiiis 33836J-AE-9 . |..ieeeieieeeiiiiiiiiieeeeeiiiieeeeeeieees [T o, 8,700,000 |............ 8,272,160
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Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%FY2 .... ABS Bank Loans and Corporate Bonds ..12,000,000 |...........12,000,000 |06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .... 186858-AC-6 . [Facility . ...12,000,000 ...12,000,000
Evergreen Basket of Long Fixed Rate Elmwood CLO |11 Ltd-ELMW3 2019-3A

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeeiriiiiinnnnnnns foeeenee 250,000,000 |........... 17,544,773 |......... (48,007,604) [ 06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccccoees |ooriiiiniiiiiiiiiens e (65,211,597) | 29002H-AN-9 . [BR ....ooeiiiiiiiieeieiiiereeeeeeeees | T e e 17,544,773 |........... 17,203,993
Evergreen Basket of Long Fixed Rate BAIN CAPITAL CREDIT CLO -SERIES 18-

57629*GH8 ... ABS Bank Loans and Corporate Bonds ..49,972,995 |...........49,417,500 |06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .... 05682V-AA-3 . [2A CLASS A1 .... L1 ...49,972,99% ...49,417,500
Evergreen Basket of Long Fixed Rate KREF Lending VI1 - Term Loan Series

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnriiii Jooviiiiiee e feeeeiies 73,475,379 |.....oeeee. 73,475,379 | 06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 500798-MR-7 . [2019-6 ...ooiiniiiiiiiieieeeeeeeens [ 1 [ 73,475,379 |........... 73,475,379
Evergreen Basket of Long Fixed Rate Buttermilk Park CLO Ltd-BMILK 2018-

57629*GH8 ... ABS Bank Loans and Corporate Bonds ..12,400,000 |........... 12,045,050 |06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .... 124166-AE-9 . (1A B1 L1 ...12,400,000 ... 12,045,050
Evergreen Basket of Long Fixed Rate REGATTA

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininnnniis Joviiiieei e feeeeiiis 7,600,000 |........cc.. 7,363,260 [06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 75888K-AC-8 . [2017-1A CLASS B ..o [ 1 o e 7,600,000 |....ooeennns 7,363,260
Evergreen Basket of Long Fixed Rate

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiiinninie Joviiiieee e feeeeiiis 5,650,000 |............ 5,452,499 |06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 78108Y-AQ-5 . | RR 1 LLC-RRAM 2017-1A A2B ....ooee [ 1 oo e 5,650,000 |[............ 5,452,499
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES 14-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnriiii Jooviiiiiee e feeeeiies 10,500,000 |........... 10,236,723 (06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 14315L-AC-8 . [3RA CLASS ATB ...eeeeeeeeeiiiieeeeee | T e o 10,500,000 |........... 10,236,723
Evergreen Basket of Long Fixed Rate

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiiniiiiii Jooviinieeeieiiieeees feeeeiis 10,500,000 |........... 10,214,012 | 06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiiinniiiiiiiees o 12564D-AC-8 . [ CIFC Funding Ltd-CIFC 2021-3A B .. |1 ..oooiiiiiiiiiiiiiiiieeiiis o 10,500,000 |........... 10,214,012
Evergreen Basket of Long Fixed Rate Palmer Square CLO Ltd-SERIES 2021-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 10,000,000 |............ 9,703,210 [06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 69701X-AC-8 . [2A CLASS B ..ooneiiiieeeeiiiiieeeeees [ 1 [ 10,000,000 |............ 9,703,210
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniiiiii Jooviiiiieiieiieeeees [ 31,012,800 |........... 28,758,169 (06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 067600-A0-2 . 1A AR ..oooiiiiiee e [ 1 [ 31,012,800 |[........... 28,758,169
Evergreen Basket of Long Fixed Rate Allegro CLO X111 Ltd-ALLEG 2021-1A

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiineriiii Jooviiiieee e feeeeiies 23,234,770 |....oeenees 23,333,832 | 06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 017500-AC-3 . A weeeeeeereiiiieee e [T e 23,234,770 |..eeveeeens 23,333,832
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiiniiiiii Jooviinieeeieiiieeees feeeeiis 23,998,000 |.......c.. 22,250,610 | 06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 067600-AS-8 . |1A BR ....oveeeeiiiiiieeiciiieeeeeee [ 1 e 23,998,000 |........... 22,250,610
Evergreen Basket of Long Fixed Rate

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 23,600,000 |........... 22,818,934 | 06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 30259A-AA-0 . | FDF | Ltd-SERIES 17-3A CLASS A1 .. [1 .oceiiiiiiiiiiiiiiiiiee [ 23,600,000 |........... 22,818,934
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2019-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiiinninie Joviiiieee e feeeeiiis 8,200,000 |............ 7,863,242 06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 08186P-AN-3 . [18A BR ....ooeiiiiiiiieiiiiiiieeeeeees [ 1 e 8,200,000 |-...ovvennns 7,863,242
Evergreen Basket of Long Fixed Rate Invesco CMI Investments MM, LLC -

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccoeeiiiiiiiininnnnns foeveies 250,000,000 |......... 170,100,000 |......... 104,911,587 [06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap ........cccoeeeees Jooriiiiiinniiiiiieens feeeee (65, 188,413) [ 46143#-M0-2 . [TERM LN SER 2021-3 .......oovverrvvccn |1 i [ 170,100,000 |......... 170,100,000
Evergreen Basket of Long Fixed Rate HPS Loan Management 13-2-HLM 13A-18

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 10,490,000 |........... 10,157,121 |06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e B043TL-AG-7 . B e [T [ 10,490,000 |........... 10,157,121
Evergreen Basket of Long Fixed Rate HPS Loan Management 9-20-HLM 9A-

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 10,000,000 |............ 9,731,490 (06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 404360-AL-6 . [2016 ATBR .....eoeeiiiiiiiiieiiieeees [ 1 [ 10,000,000 |............ 9,731,490
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Advisers CLO

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininninii Joviinieeiiiiiieees feeeeiiiis 7,500,000 |............ 7,292,640 [06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 641320-AL-2 . 82 Ltd cooeiieiiee e [ 1 e 7,500,000 |-..eeveennns 7,292,640
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Advisers CLO

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveriiiiiininniiiis Joviiiiiiei e feeeeiiis 4,800,000 |............ 4,499,875 | 06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 64131J-A0-9 . 25 Ltd .ooriiiieieee e [ 1 e 4,800,000 |....ovennns 4,499,875
Evergreen Basket of Long Fixed Rate

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 17,600,000 |........... 17,363,262 (06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 55955A-AA-4 . | Magnetite XX Ltd .......ooccoonnenins [ 1 oo e 17,600,000 |........... 17,363,262
Evergreen Basket of Long Fixed Rate

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniriiii fooviieiiee e feeeeeies 16,000,000 |........... 15,709,904 (06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 85816L-AA-6 . | Steele Creek Clo 2018-2 Ltd ........ [ 1 coceeeiiiiiiiiiiiiiiin [ 16,000,000 |........... 15,709,904
Evergreen Basket of Long Fixed Rate

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiiiiii Jooviiiiiec e feeeeeies 10,494,941 |........... 10,425,674 (06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 87289B-AA-2 . | TCP DLF V111 2018 CLO, LLC ..oevvees [ 1 o [ 10,494,941 |........... 10,425,674
Evergreen Basket of Long Fixed Rate

57629*GS4 ... ABS Bank Loans and Corporate Bonds ..29,925,000 |........... 29,092,457 |06/16/2021 ..... 06/16/2051 ..... Interest Rate Swap .... 039586-AJ-5 . | GAIF Bond Issuer Pty Ltd. .. . ...29,925,000 ...29,092,457
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 55,000,000 |........... 55,000,000 (06/16/2021 ..... 06/16/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 515095-MI-6 . |-eevveeeeeeeiiiiniee e [T [ 55,000,000 |[........... 55,000,000
Evergreen Basket of Long Fixed Rate Voya CLO 2014-1 Ltd-INGIM 2014-1A

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccooeeeriiiiinnnnnnn foereies 250,000,000 |........... 16,600,000 |......... (47,657,673)[06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap ........cccoeeeees Joriiiiininiiiiiieens [ (63,750, 111) [ 92915P-AK-1 . [ABR2 ..eeeeeneeiieeeeiiiieceeeeeieees | 1o s 16,600,000 |........... 16,092,438
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininniniis Joviiiiiei e feeeeiiis 5,000,000 |............ 4,959,165 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 64032V-AB-5 . BA B ...eeeiiiiiiiiieiee e [T e 5,000,000 |-..eevvennns 4,959, 165
Evergreen Basket of Long Fixed Rate RRPF Engine Leasing Ltd Senior

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiiniiiiii fooviiniieeieiieeeees feeeeiies 13,000,000 |........... 12,258,857 (06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e G7332#-AH-6 . [SecUred ........ccoecuveeeeeriiiiiineeens [ 2 i [ 13,000,000 |........... 12,258,857
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-ATCLO

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiinieriiiss |ooiiiiiiiesiiiiiiiieees foeeeiiies 10,000,000 |............ 9,489,020 [06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccceeeers |ooviiiinnneiiiiiiiiines foiiiiiiiiiiin, 04941Y-AJ-8 . J2018-T1AB ....oooveeviiinnneeniiiinne [ 1 i foee, 10,000,000 |............ 9,489,020
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Evergreen Basket of Long Fixed Rate Magnetite XXVI Ltd-MAGNE 2020-26A

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 26,815,000 |........... 26,198,550 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 55954Y-Ad-4 . ATR ..o [T [ 26,815,000 |........... 26,198,550
Evergreen Basket of Long Fixed Rate Gulf Stream Meridian-GSM 2021-6A A2

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiiins foonininniciiiiiieneces foneiinnns 11,900,000 |........... 11,442,873 (06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 402566-AC-5 . |-eeenerrieeeeeeiiiee e [T [ 11,900,000 |........... 11,442,873
Evergreen Basket of Long Fixed Rate

57629*GR6 ... ABS Bank Loans and Corporate Bonds ..68,313,143 |...........68,313,143 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .... 500798-MP-1 . | KREF Lending VII 2018-4 Term Loan ...68,313,143 ...68,313,143

Middle Market Credit Fund Il SPV,

Evergreen Basket of Long Fixed Rate LLC-Class A-1 Senior Secured Notes

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooviiiiiiiiiniiiiii Jooviieiiee e feeeeeies 59,280,186 |........... 59,280,186 (06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 59576#-M-5 . |(Carlyle BDC Direct Lending) ....... [1 .ccoooiiiiiiiiiiiiiiiiiiins o 59,280,186 |........... 59,280, 186
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-3 Ltd-SERIES 18-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiiinninins Joniiiiiee e feeeeiiiis 7,500,000 |............ 7,125,878 |06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 94951D-AJ-2 . [BA CLASS A2 ..eeeeiieiiiiiieceeeeee [ 1 e 7,500,000 |-..eeveennns 7,125,878
Evergreen Basket of Long Fixed Rate Parliament Funding | LLC-Variable

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniiiiii Jooviieiieeieiiieeees feeeeeees 41,571,429 |........... 41,571,429 |06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 70163#-AA-0 . [Funding Notes ........cceovervvvnnnns [ 1 oo e 41,571,429 |........... 41,571,429
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 20,000,000 |........... 19,770,640 |06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 03331J-AA-0 . [2018-10A ATA L.oooiiiiiiiieiiieees [ 1 [ 20,000,000 |........... 19,770,640
Evergreen Basket of Long Fixed Rate Shepherds Flat Funding T Trust A-1-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 41,268,985 |........... 40,288,735 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 82340%-AB-3 . G Cer ..eeeerrreuemmreereiiinneeeeeeiiens [ 1o [ 41,268,985 |........... 40,288,735
Evergreen Basket of Long Fixed Rate

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeevriiiiininnnnn foeienes 125,000,000 |........... 25,000,000 |........... 17,392,781 |05/04/2017 ..... 11/04/2044 ..... Interest Rate Swap .........cccooees Joerriiiiiiniiiiiiiiens foeeeeee (6,867,944) [ 48253H-AN-5 . | KKR CLO 26 Ltd-KKR 26 AR ........cc. |1 eeeeeiiiiiiiiiiiiiieeeee oo 25,000,000 |........... 24,260,725
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2017-

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiiniiinii Joviiiiiei e feeeeiies 55,139,326 |........... 53,873,813 | 05/04/2017 ..... 11/04/2044 ..... Interest Rate SWap .........ccocoeees Joriiiiiiniiiiiiiiees o 05683H-AN-5 . [2A AR2 ... [ 1 [ 55,139,326 |........... 53,873,813
Evergreen Basket of Long Fixed Rate CATSKILL PARK CLO LTD.-SERIES 17-1A

57629*CS8 ... ABS Bank Loans and Corporate Bonds ..11,980,000 |........... 11,732,397 [05/04/2017 ..... 11/04/2044 ..... Interest Rate Swap .... 149420-AE-1 . [CLASS A2 .. ...11,980,000 ... 11,732,397
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-SERIES 18-

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiiiinniiiss Joviiiieei e feeeeiiiis 5,000,000 |............ 4,843,205 | 05/04/2017 ..... 11/04/2044 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 88434H-AE-3 . 2A CLASS A2 ..eeeiiieieiiiiieeeeeee [ 1 e 5,000,000 |-..eevvennns 4,843,205
Evergreen Basket of Long Fixed Rate Denali Capital Clo XII L-DEN12

57629*CS8 ... ABS Bank Loans and Corporate Bonds ..23,036,507 |........... 22,674,327 [05/04/2017 ..... 11/04/2044 ..... Interest Rate Swap .... 24824T-AQ-3 . [2016-1A ATR ... ...23,036,507 ...22,674,327
Evergreen Basket of Long Fixed Rate Highbridge Loan Manageme-

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiiniiiiii Jooviiiiiee e feeeeiies 10,250,000 |............ 9,900,485 (05/04/2017 ..... 11/04/2044 ..... Interest Rate SWap ........cccoceeers Jooriiiininiiiiiiiiiees o 44330Q-AB-7 . [12A-18 CLASS A1B ..o [ 1 e [ 10,250,000 |......eevn.. 9,900,485
Evergreen Basket of Long Fixed Rate Bank of NT Butterfield &-

57629*CS8 ... ABS Bank Loans and Corporate Bonds 9,200,000 |............ 8,832,000 | 05/04/2017 ..... 11/04/2044 ..... Interest Rate Swap .... 064227-AC-5 . |SUBORDINATED ... ...9,200,000 ....8,832,000
Evergreen Basket of Long Fixed Rate Symphony CLO 35

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiiiinniiiss Joviiiieei e feeeeiiiis 3,730,241 |............ 3,756,165 [05/04/2017 ..... 11/04/2044 ..... Interest Rate SWap ........cccoceeers Jooriiiininiiiiiiiiiees o 871980-AE-8 . Bl .eeeeeeiiiieieee e [ 1 e 3,730,241 oo 3,756, 165
Evergreen Basket of Long Fixed Rate

57629%G8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeviriiiiinnnnnin foerenee 250,000,000 |........... 36,000,000 |.......... (28,241,302)| 06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccccoees |ooriiiiiiniiiiiiieens e (63,773,302) | 39808C-AA-3 . [Gridiron Fdg LLC Sr Secd Nt ........ |2 coceieeieiiiiiiiiieeceiies o 36,000,000 |........... 35,532,000
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES

57629%G8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 25,900,000 |........... 25,219,762 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 14307P-AE-5 . [C17A CLASS ATBR ..eooeiiiiiiieeeeiee [ T e o 25,900,000 |........... 25,219,762
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57629*G8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniiiiii Jooviieieee e feeeeiies 11,600,000 |........... 11,110,318 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 88434H-AG-8 . [2018-2A B ...oeeeieiiiiiiieeeeeens [ 1 [ 11,600,000 |........... 11,110,318
Evergreen Basket of Long Fixed Rate OCP CLO 2017-14 Ltd-SERIES 17-14A

57629%G8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 11,400,000 |........... 11,000,977 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 670970-AE-5 . |CLASS A2 ...oeeeeriiiiiiieeeeiiieeeeees [ 1 e 11,400,000 |........... 11,000,977
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NSLT 2019-

57629*G8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 10,500,000 |........... 10,564,537 (06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e B4034N-AD-7 . [TA B oo [T [ 10,500,000 |........... 10,564,537
Evergreen Basket of Long Fixed Rate Ballyrock CLO 2019-2 Ltd-SERIES 19-

57629%G8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 15,000,000 |........... 14,471,625 (06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 05875M-AQ-5 . [2A CLASS AR ....oooeiiiiieneeiiiiees [ 1 e 15,000,000 |........... 14,471,625
Evergreen Basket of Long Fixed Rate

57629*G8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiiiniiiiis Jooeiiiiee e feeeeieiiiiees 846,852 |.......cc.ee 846,852 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 500798-M0-9 . | KREF Lending VIl 2018-5 Term Loan |1 ....oooveiiiiiiiinniiiiiiees e 846,852 |.......cc...... 846,852
Evergreen Basket of Long Fixed Rate

57629%G8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 24,000,000 |........... 23,652,816 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 92917A-AA-4 . | VOYA 2018-1A A1 L.oooiiiiiini [ 1 e [ 24,000,000 |........... 23,652,816
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2018-

57629%G8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininnnniis Joviiiieei e feeeeiiis 5,000,000 |............ 4,538,375 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 64034B-AB-7 . JBA B ..eeeiiiiiiiieeeee e [T e 5,000,000 |-..eevvennns 4,538,375
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-2 Ltd-WELF 2018-

57629%G8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinnriiii Joviinieee e feeeeeis 45,000,000 |........... 44,346,375 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 94949J-AA-3 . J2A AT e [ T [ 45,000,000 |[........... 44,346,375
Evergreen Basket of Long Fixed Rate

57629%G8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininniniis Joviiiiiei e feeeeiiis 6,125,000 |............ 5,761,071 |06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 94950C-AE-6 . |Wellfleet CLO Ltd-WELF 2021-1A B . [1 .ooeereeieiiiiiiiiiiiiiiie e 6,125,000 |[............ 5,761,071
Evergreen Basket of Long Fixed Rate Magnetite VII Ltd-MAGNE 2012-7A

57629%G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiiiinninie Jooviiiieei e feeeeiiis 8,790,000 |............ 8,593,974 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e 55951P-BC-0 . JA2R2 ...eeeeeiiiiiiiieeeeiieeeeeeeees [T e e 8,790,000 |-...ovvennns 8,593,974
Evergreen Basket of Long Fixed Rate Cbam 2018-5 Ltd-SERIES 18-5A CLASS

57629*G8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 11,100,000 |........... 10,611,223 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccoceers Joriiiiiiniiiiiiiiees o 124810-AE-5 . BT oo | T e o 11,100,000 |........... 10,611,223
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2021-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeeiiiiiinieniiis |oviiiiiiees i foeeeeiieis 2,700,000 |............ 2,556,087 [06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .........ccceoeers |ooviiiinnneiiiiiiiiines foiiiiiiiiiii, 14316W-AE-9 . J7AB ..o [T o, 2,700,000 |............ 2,556,087
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Evergreen Basket of Long Fixed Rate Australian Gas Networks Senior

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 31,311,399 |........... 30,940,492 | 06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 035348-AB-5 . Note Ser .......occovevveiiiininennnnnns [ 1o e 31,311,399 |........... 30,940,492
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiies fooviinniniiiiiiiinenens foneiiinns 15,068,621 |........... 14,592,715 (06/17/2021 ..... 06/17/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 61744Y-AP-3 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..cooovriiiiiiiininiiiiiinns feeenins 15,088,621 |........... 14,592,715
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*G08 ... ABS Bank Loans and Corporate Bonds |1 .. ..70,000,000 |...........70,000,000 |06/17/2021 ..... 06/17/2051 ..... Interest Rate Swap .... 515095-M-6 . |.. ...70,000,000 ...70,000,000
Evergreen Basket of Long Fixed Rate MM Investmen

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvieennnnins |oevinnns 250,000,000 |......... 178,000,000 |........... 93,368,901 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate SWap .........ccoceenes |ooriiiinnnniniiiiiinns o (64,663,983) | 57542Z-A7-2 . [Floating Line ........coovviiviiiiiiicns |2 o oo 178,000,000 |.......... 158,032,884
Evergreen Basket of Long Fixed Rate Morgan Stanley Eaton Van-MSEV 2021-

57629*GPO ... ABS Bank Loans and Corporate Bonds |2 .. 3,600,000 |............ 3,356,377 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .... 61773K-AE-2 . |1A C .. . ... 3,600,000 ... 3,356,377

Cliffwater

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooviiiiiiirnrriiis Jooviiiiieee e foeeeiiies 5,000,000 |............ 5,000,000 |06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 186858-AC-6 . |Facility ...ooooeeeeeeeeriiiiinieeceies [ 1o e 5,000,000 |-..eevvennns 5,000,000
Evergreen Basket of Long Fixed Rate Danby Park CLO Ltd-DANBY 2022-1A

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiniiiiis Jooviniieeieiiiiieeees feeeeeiis 25,000,000 |........... 25,087,200 (06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 236057-AA-3 . JATA Lo [T [ 25,000,000 |........... 25,087,200
Evergreen Basket of Long Fixed Rate OHA Credit Funding 3 LTD-0AKC 2019-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Joviiniieiieiiiieeeees feeeeeies 14,932,432 |........... 15,087,162 |06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e B7T12R-AS-3 . [BA AR eoeeeeiiiieiee s [ 1 [ 14,932,432 |........... 15,087,162
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2022-4-PLMRS

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiiiiniiiiis Jooviiniieeieiiieeees feeeeeeis 25,000,000 |........... 25,002,850 |06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 69700X-AA-3 . [2022-4A ATA .. [T [ 25,000,000 |........... 25,002,850
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeveriiiiiinnnnnnn foerenes 350,000,000 |......... 271,261,063 |......... 180,601,619 |06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap 67008#-M4-7 . |SPV, L.P. - Fund | Revolver ........ |1 ccooiiiiiiiiiiiiiiiiiee [ 271,261,063 |......... 271,261,063
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57629%GN5 ... ABS Bank Loans and Corporate Bonds |1 .. 5,000,000 |............ 4,762,985 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .... 94950J-AC-5 . [CLASS B . ....5,000,000 .... 4,762,985
Evergreen Basket of Long Fixed Rate

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeviiiiiiiiineiiiii fooviieieee e feeeeiies 10,150,000 |............ 9,646,814 [06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 48662N-AC-1 . | KAYNE CLO-KAYNE 2021-11A B ....oooes [ 1 oo [ 10,150,000 |.....oeeunn. 9,646,814
Evergreen Basket of Long Fixed Rate OHA Credit Funding 1 LTD-SERIES 18-

57629%GN5 ... ABS Bank Loans and Corporate Bonds |1 .. ..10,400,000 |........... 10,162,464 |06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .... 67115W-AE-0 . |1A CLASS A2 .... L1 ...10,400,000 ... 10,162,464
Evergreen Basket of Long Fixed Rate Dryden 58 Clo Ltd- A

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiniiiiii Jooviiiineeieiieeeees feeeeiees 22,000,000 |........... 21,675,742 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 26245R-AA-8 . oo [T [ 22,000,000 |........... 21,675,742
Evergreen Basket of Long Fixed Rate

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeeiiiiiiiinniiiii Jooviiiiiee e feeeeiies 72,000,000 |........... 71,251,272 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 486611-AA-6 . | KAYNE CLO-SERIES 19-3A CLASS A ... [1 coeeeeieiiiiiiiie e [ 72,000,000 |........... 71,251,272
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2018-

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 10,000,000 |............ 9,455,920 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiiinniiiiiiiees o 55817A-AU-8 . 824 CR ....eeeeeeeeeiiiiieeeeeeieeeees [ 1 e 10,000,000 |............ 9,455,920
Evergreen Basket of Long Fixed Rate Ares XXXVIII CLO Ltd-SERIES 2015-

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininnnniis Joviiiieei e feeeeiiis 2,750,000 |............ 2,583,947 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 04015U-AK-4 . [88A CLASS CR ...eeeveeieerneeeeiiiiene [ 1o e 2,750,000 |[............ 2,583,947
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiiiiii Jooviiiiiec e feeeeeies 48,000,000 |........... 48,000,000 |06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 515095-MI-6 . |-eevveeeeeeiiiiiiee e [T [ 48,000,000 |........... 48,000,000

Invesco CMI Investments MM, LLC -

Evergreen Basket of Long Fixed Rate Senior Secured Notes - Term Loan

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 400,000,000 |......... 177,146,006 |........... 73,609,513 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap 46143#-MN-4 . [Series 2020-2 ........ccccuverreeiiinnns [ 2 weiiiiiiiiieeiieeee [ 177,146,096 |......... 177,146,096
Evergreen Basket of Long Fixed Rate Twinbrook Capital Funding VIII

57629*GM7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..69,305,129 |...........69,305,129 |06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .... 901399-MR-3 . |DSPV, LLC - Term Loan ...69,305,129 ...69,305,129
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2020--

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 15,000,000 |........... 14,510,310 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o TT341E-AC-9 . J2020-1A B .evvveieeiiiiiiiecceieeens [ 1 e 15,000,000 |........... 14,510,310
Evergreen Basket of Long Fixed Rate BABSON CLO LTD-SERIES 17-1A CLASS

57629*GM7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..13,500,000 |........... 13,206,416 |06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .... 06760B-AE-2 . JB1 ... . ...13,500,000 ... 13,206,416
Evergreen Basket of Long Fixed Rate

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 9,600,000 |............ 9,600,941 (06/18/2021 ..... 06/18/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 63941R-AC-4 . |NAVSL 2019-2A B ..evvvvererininenns [ 1o e 9,600,000 |....evvennns 9,600,941
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES

57629*GM7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..12,700,000 |........... 12,404,014 |06/18/2021 ..... 06/18/2051 ..... Interest Rate Swap .... 40436X-AE-7 . 2014 CLAS AZR .. ...12,700,000 ... 12,404,014
Evergreen Basket of Long Fixed Rate BlueMountain CL(

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 13,900,000 |........... 13,371,175 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 09628J-AN-1 . [2015-3A AR .....ooveeeriiiiiineeeen [T e 13,900,000 |........... 13,371,175
Evergreen Basket of Long Fixed Rate

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 10,373,589 |........... 10,213,816 |06/18/2021 ..... 06/18/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 784170-ZZ-8 . | SFR FTTH SAS Term Loan .........coeee [2 evveviiiiiiiiiiiiiiiiiiinnen foees 10,373,589 |........... 10,213,816
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-SERIES 18-

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin Jooviinniinciiiiiiinens foeeiiiinns 7,400,000 |............ 7,209,332 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate SWap ........cccovevees |ooviiinininiiiiiiinns o 55821T-AC-1 . [80A CLASS B ..evvvvevieeiiiieeneeeens [T e 7,400,000 |....ovveennn 7,209,332
Evergreen Basket of Long Fixed Rate OHA Credit Partners XIV -0AKC 2017-

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiinss foonininniiiiiiiieneees foneiiinns 12,750,000 |........... 12,429,440 | 06/18/2021 ..... 06/18/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 67706X-AG-8 . |14A B FLOATING COUP .....eeovvvvveees [T oo [ 12,750,000 |........... 12,429,440
Evergreen Basket of Long Fixed Rate Ares XXXIR CLO Ltd-SERIES 14-31RA

57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiinnniiiiie foviiinnniiiiiiiiiiinees foveeiinnns 28,400,000 |........... 27,399,69 |06/18/2021 ..... 06/18/2051 ... Interest Rate SWap .......coeeres |ooviiiiinniniiiiiiiiinns foviiiiiiiiiiis 04017T-AC-3 . JCLASS A2 ...vvevvvvviinveeeneiiiinneneeee [T i foeeen, 28,400,000 |........... 27,399,695
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Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC
57629*GM7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..65,000,000 |...........65,000,000 |06/18/2021 ..... Interest Rate Swap .... 515095-W1-6 . ...65,000,000
Evergreen Basket of Long Fixed Rate
57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiiins foonininniciiiiiieneces foneiinnns 10,000,000 |............ 9,630,490 (06/18/2021 ..... Interest Rate SWap ........occceeees |ooriiiiniiiiiiiiiiinns o, 86271P-AE-5 . | Strata CLO Il Ltd-STRTA 2021-1A B [ 1 ..coveriiiiiiiiiiiiiiiien feeeees 10,000,000
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN LP-
57629*GM7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..17,400,000 |........... 16,960,128 |06/18/2021 ..... Interest Rate Swap .... 06763B-AC-3 . |2A B .. ...17,400,000
Evergreen Basket of Long Fixed Rate
57629*GM7 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviivviniiininne foovviiiiiiiiiiiiniinns feeviienens 17,400,000 |........... 16,678,753 | 06/18/2021 ..... Interest Rate Swap .....ovevvvvevnven fovveniiiiiiiiins o 06762T-AC-5 . |Babson CLO Ltd/Cayman Islands ..... [1 cooveruviiiiiiiiiiiiiiiinns i 17,400,000
Evergreen Basket of Long Fixed Rate VCP RRL ABS Il Ltd-VCRRL 2022-1A A
57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 14,972,131 |........... 14,675,960 |06/18/2021 ..... Interest Rate SWap ........cccoveees |ooriiiiniiiiiiiiiiinns o, 91B2AX-AC4 . e [T [ 14,972,131
Evergreen Basket of Long Fixed Rate
57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 14,709,543 |........... 14,746,185 |06/18/2021 ..... Interest Rate SWap ........occoveeees |ooriiiiiniiiiniiiiiinns o 48661C-AA-0 . |Rad CLO 7 Ltd-RAD 2020-7A A1 ...... [1 ceceiiiiiiiiiiiiiiiien [ 14,709,543
Evergreen Basket of Long Fixed Rate Halsey Point CLO Ltd-SERIES 2021-4A
57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin fooniinniieiiiiiiienens feeeiiiinns 4,300,000 |............ 4,128,288 (06/18/2021 ..... Interest Rate Swap ........cccovenes |ooriiiiiiiniiiiiiiinns 40637L-AC-4 . JCLASS B .. [T e 4,300,000
Evergreen Basket of Long Fixed Rate
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .........cccccoviiiinnnnnnne 200,000,000 |............ 9,470,000 |.......... (42,442,762)|06/18/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns T4989H-AE-2 . | RR 12 Ltd-RRAM 2020-12A A2R2 ...... L U R, 9,470,000
Evergreen Basket of Long Fixed Rate
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 9,350,000 |............ 9,067,920 (06/18/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 87166R-DG-9 . | SYMP 2019-21A BR ...ooovvviinieeeneens [ 1 e 9,350,000
Evergreen Basket of Long Fixed Rate Niagara Park Clo Ltd-NIAPK 2019-1A
57620%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 9,200,000 |............ 8,922,822 | 06/18/2021 ..... Interest Rate SWap ........cccoveees |ooriiiiiiiiiiiiiiiinns B5357L-AL-9 . PBR ..oeoiiiiiiiiieiiiiineeeeiieeeeee [T e 9,200,000
Evergreen Basket of Long Fixed Rate
57629%GLI .... ABS Bank Loans and Corporate Bonds |1 .. 9,100,000 |... ....8,670,398 (06/18/2021 ..... Interest Rate Swap .... 12551J-AQ-9 . ....9,100,000
Evergreen Basket of Long Fixed Rate
57629*GLI .......... ABS Bank Loans and Corporate Bonds [ 1 ...ooeeeviiniiiiiniiiiiiiiinns Joonreiiiiiiiiiciiiniiins Joeeeiinens 9,100,000 |....uvevenne 8,835,590 (06/18/2021 ..... Interest Rate Swap .....ooevvvvvvnnven fovviniiiiiiis 42087D-AC-3 . [oeeeeieeiiee e [ T [ 9,100,000
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-SERIES
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 9,000,000 |............ 8,732,952 | 06/18/2021 ..... Interest Rate Swap ........cccovenes |ooriiiiiiiniiiiiiiinns 38138L-AN-8 . [2020-7A CLASS BR ......ceovvvvvuneeenns [T oo e 9,000,000
Evergreen Basket of Long Fixed Rate
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 74,229,708 |........... 76,080,675 |06/18/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 316502-AA-1 . | Fidus Re Ltd-UNSECURED .............. [1 cocoiiiiiiiiiiiiiiens o 74,229,708
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 17,116,677 |........... 15,384,762 (06/18/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 66704J-AY-4 . [2004-1 CLASS B ....oovvvvreeneniinnnns [ 1 [ 17,116,677
Evergreen Basket of Long Fixed Rate Regatta Fundinng Ltd.-REG11 2018-1A
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiriiins foovinniniciiiiiieeeees foneiiins 27,000,000 |........... 26,583,903 | 06/18/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns T98B7X-AA-5 . A weveeiieiiiiiiieceeiiieeeeeeieeeee [T [ 27,000,000
Evergreen Basket of Long Fixed Rate 1CG US CLO 2018-1 LTD-SERIES 2018-
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 11,900,000 |........... 11,685,074 |06/18/2021 ..... Interest Rate Swap ........cccovenes |ooriiiiiiiniiiiiiiinns 449258-AA-0 . 1A CLASS A1 .oooiiiiiiiiniiiiieeeeens [ 1 e 11,900,000
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,200,000 |............ 3,152,285 | 06/18/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns B3%N-AC-2 . J2021-1A B e [T e 3,200,000
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1V Ltd-SERIES 18-
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 11,200,000 |........... 10,945,155 (06/18/2021 ..... Interest Rate Swap ........cccovenes |ooriiiiiiiniiiiiiiinns A7181T-AC-5 . [4A CLASS A2 ..o [ T s o 11,200,000
Evergreen Basket of Long Fixed Rate CHENANGO PARK CLO LTD-SERIES 18-1A
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 16,200,000 |........... 15,956,676 |06/18/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 16409T-AC-3 . [CLASS ATB ..eeevveeeeiiiiiieieccieees [ T s o 16,200,000
Evergreen Basket of Long Fixed Rate BANCO DE CREDITO E INVER-SENIOR
57629%GL9 ... ABS Bank Loans and Corporate Bonds |1 .. 2,187,971 |............ 2,095,875 | 06/18/2021 ..... Interest Rate Swap .... 05890M-AA-1 . |UNSECURED .... ....2,187,971
Evergreen Basket of Long Fixed Rate
57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,830,000 |........... 13,399,660 (06/18/2021 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 53636C-AA-2 . |LiquiGlide Inc=SECURED .........coo [T cociiiiiiiiiiiiiiiiiiiinns [ 13,830,000
Evergreen Basket of Long Fixed Rate OHA Credit Funding 9 Ltd-0AKC 2021-
57629*DB4 ... ABS Bank Loans and Corporate Bonds |1 .. ..13,600,000 |........... (9,032,932) [ 02/05/2015 ..... Interest Rate Swap .... 67690A-AG-6 . [9A B .. . ...13,600,000
Evergreen Basket of Long Fixed Rate HPS Loan Managemen
57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,750,000 |........... 12,394,900 (02/05/2015 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 404360-AN-2 . [2016 AR ....oeeiiiiiiiiiieeeeiieeees [T [ 12,750,000
Evergreen Basket of Long Fixed Rate
57629*DB4 ... ABS Bank Loans and Corporate Bonds |1 .. ..25,000,000 |...........24,701,375 [02/05/2015 ..... Interest Rate Swap .... 872490-AA-8 . | TICP CLO Ltd-TICP 2018-11A A ...... ...25,000,000
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-5 Ltd-TICP 2016-5A
57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 15,200,000 |........... 14,898,067 |02/05/2015 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 87248K-AL-8 . PBR ....ooovrieiieeiiiiiiieeeeiieeeeee [T [ 15,200,000
Evergreen Basket of Long Fixed Rate
57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 30,000,000 |........... 29,202,240 |02/05/2015 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 00119V-AN-9 . | AGL CLO 6 LTD-AGL 2020-6A AR ...... [1 cccrriiiiiiiiiiiiiiiiiiiien foeees 30,000,000
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019~
57620*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 11,400,000 |........... 11,196,008 | 02/05/2015 ..... Interest Rate SWap ........cccoveees |ooriiiiiiiiiiiiiiiinns 38138D-A0-9 . BA BR ..eeeviiiiiiiieeeeiieeeeeeene [T [ 11,400,000
Cliffwater Corporate Lending Fund -
Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit
57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeiiiiiiinieriiise |ooiiinieeiiiiiiiiieees foeeeiiies 18,000,000 |........... 18,000,000 | 02/05/2015 ..... Interest Rate SWap ........ccoeeeees |ooiiiiiinnneiiiiiinna, 186858-AC-6 . |Facility ....occceeveeeiiiiinnnneneees [T oo o 18,000,000
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Evergreen Basket of Long Fixed Rate

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 16,123,204 |........... 15,685,772 |02/05/2015 ..... 02/05/2045 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 74340X-BL-4 . | Prologis LP-SENIOR UNSECURED ... [1 «ccevririiiiiiiiiiniiiiiiens foeeeins 16,123,204 |........... 15,685,772
Evergreen Basket of Long Fixed Rate SMB PRIVATE ED LN TR 201-SWB

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeiiiiiinnnnnnnns |oevinns 300,000,000 |............ 1,113,098 |......... (81,072,103) [ 06/21/2021 ..... 06/21/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiininniiiiiiiinns o (82,184, 142) | 78449F-AC-5 . [PRIVATE ED LN TR 2016-A NT .....ccoo |1 coiiiiiiiiiiiiiiiicceeeis oo 1,113,098 |...ovveeennn 1,112,039
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES 16-

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 4,835,233 |...cvveenn 4,818,476 |06/21/2021 ..... 06/21/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 63940F-AC-1 . J2 CLASS A3 .. [T e 4,835,233 |...oeveennnn 4,818,476
Evergreen Basket of Long Fixed Rate Carlyle Aviation Runway PDP Fund LP

57629*GK1 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvvevviiniviinniiinnnes fooveiniiiiiiiiiiinne forvennnns 292,000,000 |......... 292,000,000 |06/21/2021 ..... 06/21/2051 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 14308@-WM-7 . |- Revolving Promissary Note ........ |1 coveeriiiiiiiiiiiniiiiiiiiinens e 292,000,000 |......... 292,000,000
Evergreen Basket of Long Fixed Rate

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniieiiins foovinnnniciiiiiieenees feneiiiins 61,000,000 |........... 60,365,661 [06/21/2021 ..... 06/21/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 486610-AA-6 . | KAYNE CLO-SERIES 19-3A CLASS A ... [1 coerreiiiiiiiiiiieiiiiien feeeis 61,000,000 |........... 60,365,661
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-SERIES 15-

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins foovininnniiiiiiieneees foneiinnns 10,000,000 |............ 9,784,860 |06/21/2021 ..... 06/21/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 67100Y-AN-4 . [12A CLASS AR ....oovinriineeniiineeens [ 1 e 10,000,000 |............ 9,784,860
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2015-

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 4,200,000 |............ 3,899,797 (06/21/2021 ..... 06/21/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 08180X-AU-6 . BA BR ...evveeeeeiiiieeneeiiiiiieneeeen [ 1 e 4,200,000 |[............ 3,899,797
Evergreen Basket of Long Fixed Rate

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 10,000,000 |............ 9,819,140 (06/21/2021 ..... 06/21/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 04965L-AE-8 . | ATRIUM XIV LLC-ATRM 14A A2A ....... [1 (oo [ 10,000,000 |............ 9,819,140
Evergreen Basket of Long Fixed Rate

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 200,000,000 |........evveees 462,861 |.......... (56,443,662) | 06/22/2021 ..... 06/22/2051 ..... Interest Rate Swap ........ccooveeees |ooviinnininiiiiiiinnns foeenns (56,862,779) [MXPOO1-TT-1 . | AEROVIAS DE MEXICO SA USD TERM LN |2 ..oooiiiiiiiiiiiiiiiiiieiiis Joeeeiiiiiens 462,861 |...ovveeennnne 419,117
Evergreen Basket of Long Fixed Rate TICP CLO X111 Ltd-TICP 2019-13A BR

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 8,000,000 |............ 7,808,040 |06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 87250A-AL=5 . oo [T e 8,000,000 |...eevvennnn 7,808,040
Evergreen Basket of Long Fixed Rate BlueMountain Fuji US Clo-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 8,000,000 |............ 7,671,848 |06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 09628F-AE-9 . [2017-3A CLASS B ....covvvveeeeeiinnens [ 1o e 8,000,000 |...uevveenns 7,671,848
Evergreen Basket of Long Fixed Rate Steele Creek CLO 2016-1 -SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiiins foovininiiiiiiiiieeeees feeneiiiins 60,000,000 |........... 58,912,140 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 858102-AX-4 . [2016-1A CLASS AR .....evvvvveviinnnnnns [ 1 e 60,000,000 |........... 58,912, 140
Evergreen Basket of Long Fixed Rate Steele Creek CLO 2014-1 -SERIES 14-

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiininnnnie Jooniinniieniiiiiienens feeeiiiinns 5,155,722 |............ 5,093,425 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 85816U-AC-8 . |TRA CLASS A ..o [ 1 e 5,185,722 |.......c. 5,093,425
Evergreen Basket of Long Fixed Rate

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 10,000,000 |............ 9,819,140 (06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 04965L-AE-8 . | ATRIUM XIV LLC-ATRM 14A A2A ....... [1 oo [ 10,000,000 |............ 9,819,140
Evergreen Basket of Long Fixed Rate TCI-Flatiron Clo 2018-1 -TFLAT

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,000,000 |............ 9,761,950 (06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 87232A-AN-4 . J2018-1A BR ...oeeeeiiiiiiiiceciiieens [T e 10,000,000 |............ 9,761,950
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2019--SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 10,000,000 |............ 9,491,330 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occvveeees |ooriinnniiniiiiiiinns o T7342M-A0-9 . [2019-1A CLASS BTR ...oevvvvvinnnneeees [ 1 [ 10,000,000 |............ 9,491,330
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 1,621,652 |............ 1,706,938 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 429827-AK-4 . J2004-1 CLASS A10 ...evvveeeeniineeens [ 1 e 1,621,652 |............ 1,706,938
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 1,260,205 |............ 1,281,955 |06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 429827-AP-3 . J2004-1 CLASS A14 ..eevveeieiiiieenns [ 1 e 1,260,205 |............ 1,281,955
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,177,754 |l 1,190,232 |06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 429827-AB-4 . J2004-1 CLASS A2 .....evvvvveeiinneenns [T e 1,177,754 |t 1,190,232
Evergreen Basket of Long Fixed Rate SOUTH CAROLINA STUDENT L-SR

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,011,317 | 1,004,446 |06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 83715A-AJ-8 . JUNSECURED ........covvvvvumrnernneiinnns [T o e 1,011,317 | 1,004,446
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 1,794,571 |............ 1,679,900 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 640330-AC-3 . 2015-2A CLASS B ....evvveeeeeiiiieenes [ 1 e 1,794,571 |.oeeeens 1,679,900
Evergreen Basket of Long Fixed Rate PENNSYLVANIA ST HGR EDU -SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnnniiiiiiinnens feeeiiiiinnns 619,822 |.....cccennnes 605,214 |06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 709163-GJ-2 . 2006 CL B ...ovvvvveeeiinieeeciiieeens [ 1 e 619,822 |.....eeeennne 605,214
Evergreen Basket of Long Fixed Rate CIT EDUCATION LOAN TRUST-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,075,196 |..cvveeennnne 952,838 |06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 17284L-AB-0 . [2007-1 CLASS B ...evvvvveeiiniieeneeees [T o o 1,075,196 |.vveeeeennnne 952,838
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-BABSN 2015-1A

57620%GH5 ... ABS Bank Loans and Corporate Bonds |1 .. 8,275,000 |............ 7,900,664 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate Swap .... 056162-AS-9 . |CR .... ....8,275,000 .... 7,900,664
Evergreen Basket of Long Fixed Rate CULLEN,

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 22,554,191 |........... 22,017,218 (06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 230000-AB=7 . INOTE ....ovvrreiiiiiiiieeeiiiiiieeeeiiine [ 2 i feeeeie, 22,554,191 |........... 22,017,218
Evergreen Basket of Long Fixed Rate Regatta Fundinng Ltd.-REG11 2018-1A

57629%GH5 ... ABS Bank Loans and Corporate Bonds |1 .. ..13,000,000 |........... 12,562,628 [06/22/2021 ..... 06/22/2051 ..... Interest Rate Swap .... 75887X-AC-1. B ... . ...13,000,000 ... 12,562,628
Evergreen Basket of Long Fixed Rate Harbor

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,000,000 |............ 3,800,052 (06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o AIBAX-AL=9 . | [T e 4,000,000 |...uvvvennnn 3,800,052
Evergreen Basket of Long Fixed Rate Point Au Roche Park CLO -PARPK

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin Jooviinniinciiiiiiinens foeeiiiinns 6,935,239 |......eeenn 6,971,915 06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........cccovevees |ooviinniiininiiiiiinns o 73052V-AC-9 . J2021-1A BT ..ooveiiiiiiiiiiieciieeens [T e 6,935,239 |.......ce... 6,971,915
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2020-2 L-EATON

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinninnnnie Jooniinniieniiiiiienens foeeiiiinns 6,780,453 |............ 6,834,163 [06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 27820P-AL-0 . J2020-2A AR ....ooiiiiiiiiiiiiiieeeeens [T e 6,780,453 |............ 6,834,163
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2019--CANYC

57629%GH5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniniiiies |ovviiinnniiiiiiiiiiieess foeeiiinns 7,000,000 |............ 6,672,897 |06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap .......cocovres |ovviiiiinniniiiiiiiiinns foiiiiiiiiiiiis 13887W-AL-4 . J2019-2A BR .....oovvvcvneereiiiinneeees [T oo o, 7,000,000 |............ 6,672,897
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Evergreen Basket of Long Fixed Rate

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 6,000,000 |............ 5,594,850 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 92919D-AE-8 . | Voya CLO Ltd-VOYA 2021-3A C ...coee [ 1 coiniiiiiiiiiiiicieiiiee o 6,000,000 |....cvvennnn 5,594,850
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2019-

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 5,408,881 |............ 5,417,280 (06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o BH132D-AJ-T . IB2A AR oo [T e 5,408,881 [............ 5,417,280
Evergreen Basket of Long Fixed Rate

57629*GII5 .......... ABS Bank Loans and Corporate Bonds [ 1 ...cceevviinviiiniiiiniiinnns Joonviiiiiiiiiiciiiniiins Joieeiinens 5,800,000 |.....ccvnnns 5,385,990 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap .....ovevevvevnnven fovvennniiiiis e 06762T-AE-1 . [Babson CLO Ltd/Cayman Islands ..... [1 .ooveeririiriiiiniiiiiniiiines fooreinneens 5,800,000 |............ 5,385,990
Evergreen Basket of Long Fixed Rate HPS Loan Management 14-2-HLM 14A-19

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 5,600,000 |............ 5,333,961 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o A04370-AS=7 . BR weeeeiiiiiiiieeeeinieeeeeieeeeee [T [ 5,600,000 |.....oeeennn 5,333,961
Evergreen Basket of Long Fixed Rate

57620%GH5 ... ABS Bank Loans and Corporate Bonds |1 .. 5,600,000 |............ 5,042,570 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate Swap .... 83616A-AL-3 . 1 ....5,600,000 .... 5,042,570
Evergreen Basket of Long Fixed Rate Madison Park Funding XLV-MDPK 2020-

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 3,460,000 |............ 3,234,501 | 06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 55822A-A0-0 . J4BA CR ...oooeviriieeiiiiiiieeceeeeens [T e 3,460,000 |............ 3,234,501
Evergreen Basket of Long Fixed Rate GoldentTree Loan Managem-GLM 2021-

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 3,450,000 |............ 3,213,896 [06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 38138T-AG-6 . [10A C .evvveeeeeeniiienecciiieeeeeeen [ 1 e 3,450,000 [............ 3,213,8%
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 37,000,000 |........... 37,000,000 |06/22/2021 ..... 06/22/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 37,000,000 |........... 37,000,000
Evergreen Basket of Long Fixed Rate

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 300,000,000 |............ 1,846,968 |......... (80,390,018) [ 06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiininniiiiiiiinns o (82,062,431) | MXPOO1-TT-1 . [ AEROVIAS DE MEXICO SA USD TERM LN |2 ..cevvveineiiiiiiiineiiiiins Joeiiieenns 1,846,968 |............ 1,672,413
Evergreen Basket of Long Fixed Rate SMB PRIVATE ED LN TR 2015-C LN BCK

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnnniiiiiiinnens feeeiiiiinnns 456,600 |......eeeennnn. 456,896 |06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o T8448R-AD-8 . INT CL A-3 ..ooveiiiiiiiienneeiiiieeeens [ 1 e 456,600 |....vvveeennnnn 456,896
Evergreen Basket of Long Fixed Rate SMB PRIVATE ED LOAN TR 2015-A LN

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds |1 .. .185,064 |... ....185,033 (06/28/2021 ..... 06/28/2051 ..... Interest Rate Swap .... 78448P-AD-2 . |BACKED NT A-3 .. ....185,064 .185,033
Evergreen Basket of Long Fixed Rate Benefit Street Partners -

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 11,600,000 |........... 11,316,925 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 08179C-AQ-4 . |11A A2R FLOATING ....oovvvveeneninnns [ 1 [ 11,600,000 |........... 11,316,925
Evergreen Basket of Long Fixed Rate ACCESS GROUP INC-SERIES 2005-B

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ...1,227,227 |............ 1,203,621 [06/28/2021 ..... 06/28/2051 ..... Interest Rate Swap .... 00432C-Cli-9 . |CLASS A3 ... 1,227,227 .... 1,203,621
Evergreen Basket of Long Fixed Rate EDUCATIONAL F

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 8,927,163 |............ 8,880,940 |06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 2814811-AC-7 . J2011=1 CLASS B ..eeevveeiiviieneeei [ 1 e 8,927,163 |............ 8,880,940
Evergreen Basket of Long Fixed Rate

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds |1 .. .. 285,311,717 |......... 276,780,897 (06/28/2021 ..... 06/28/2051 ..... Interest Rate Swap .... 03113#-MM-3 . | AWF Levered I, LLC - Revolver .... ... 285,311,717 |......... 276,780,897
Evergreen Basket of Long Fixed Rate GOAL CAPITAL FUNDING TRU-SERIES

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 1,728,024 |............ 1,666,823 | 06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 38021F-AB~7 . J2015-1 CLASS B .....oovuvreiieeiicinne [ i e 1,728,024 |............ 1,666,823
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES 15-

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 1,747,640 |............ 1,721,516 | 06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 28138J-AB-0 . |2 CLASS B ..eeeeeieiiieiieeiiinieeeneens [ 1 e 1,747,640 |...ooeeeeet 1,721,516
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST 2003-4 LN

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,340,722 |............ 1,183,539 |06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 784426-GM-2 . |BKD CTF CL B ..ooeeeveeieeiiiiiieieeens [ 2 i o 1,340,722 |............ 1,183,539
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -2014-4

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,438,810 |..ceveeens 1,328,796 |06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 28090A-AB-5 . [SERIES B ....vvvvveeiiiniiieeeiiiieenns [T e 1,438,810 |...oeeeennn 1,328,7%
Evergreen Basket of Long Fixed Rate Apidos CLO-SERIES 18-29A CLASS A1B

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,200,000 |............ 7,019,460 |06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o O3767M-AE-8 . |-eeeeereeeeeeeeiiiieeeeeiieeeeeeeeees [T e 7,200,000 |...evveennns 7,019,460
Evergreen Basket of Long Fixed Rate Greenwood Park CLO Ltd-SERIES 18-1A

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds |1 .. 8,800,000 |............ 8,478,378 (06/28/2021 ..... 06/28/2051 ..... Interest Rate Swap .... 39720R-AC-2 . [CLASS B . ....8,800,000 ....8,478,378
Evergreen Basket of Long Fixed Rate Canyon Capita

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,500,000 |........... 10,167,707 | 06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 13876J-AE-2 . [TRA B oo [ T o 10,500,000 |........... 10,167,707
Evergreen Basket of Long Fixed Rate Apidos CLO Series 19-32A-APID 2019-

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ...7,190,983 |............ 7,106,051 06/28/2021 ..... 06/28/2051 ..... Interest Rate Swap .... 03768R-AG-1 . [32A B1 .... 7,190,983 ....7,106,051
Evergreen Basket of Long Fixed Rate Barings CL(

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 24,512,569 |........... 24,669,850 | 06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 06761K-AL-5 . [2019-3A AR ...ocvvveiieiiiiiiieeeeee [T e 24,512,569 |........... 24,669,850
Evergreen Basket of Long Fixed Rate EDUCATION LOAN ASSET-BAC-SERIES

57629%GU9 ... ABS Bank Loans and Corporate Bonds |1 .. 7,650,000 |..........(47,334,744)| 06/28/2021 ..... 06/28/2051 ..... Interest Rate Swap .... 281397-AP-4 . |2003-2 CLASS 2A1 . ... 7,650,000 .... 7,354,981
Evergreen Basket of Long Fixed Rate

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 11,910,000 |........... 10,784,400 |06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o MXPOO1-TT-1 . | AEROVIAS DE MEXICO SA USD TERM LN |2 ..eovveriiiiiiiieiiiiiiienen fereeeis 11,910,000 |........... 10,784,400
Evergreen Basket of Long Fixed Rate EDUCATION LOAN ASSET-BAC-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,350,000 |............ 4,182,244 106/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 281397-AB-5 . [2003-1 CLASS A2 .....oovvvveriineeenns [ 1o e 4,350,000 |[............ 4,182,244
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin Jooviinniinciiiiiiinens foeeiiiinns 2,650,000 |............ 2,344,441 106/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........cccovevees |ooviiinininiiiiiiinns o 640310-CK-5 . [2005-4 CLASS A4RT ......ccvvvvveriiies [ 2 i e 2,650,000 [............ 2,344,441
Evergreen Basket of Long Fixed Rate EDLINC STUDENT LOAN FUND-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininninin Jooviiniiiiniiiiiieeens feeeiiiinns 5,470,147 |............ 4,684,668 |06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 281080-AB-0 . [2012-1 CLASS B ....oovvuvvrieeeeiinnne [T e 5,470,147 |............ 4,684,668
Evergreen Basket of Long Fixed Rate EDUCATION LOAN ASSET-BAC-SERIES

57629*6U9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinnniiiiies |ovviiinnnieiiiiiiiiiiens foieiiinns 2,950,000 |............ 2,836,234 106/28/2021 ..... 06/28/2051 ..... Interest Rate SWap .......coeeres |ooviiiiinniniiiiiiiiinns foviiiiiiiiiiis 281397-A0-2 . 2003-2 CLASS 2A2 ...oovvvvvcvveeneeeeee [T i o, 2,950,000 [............ 2,836,234
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Evergreen Basket of Long Fixed Rate GOAL CAPITAL FUNDING TR 2010-1

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiininiiiins fooviininnciiiiiiineens feniiiiiiinns 865,433 |......oconnnes 855,414 106/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 38021E-AA-2 . [STUDENT LN BKD NT ...oooviiiiiiinnnnes [ 1o e 865,433 [......coennees 855,414
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 2,699,233 |......eeenn 2,654,084 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 640310-CM-1 . [2005-4 CLASS A4R2 ........eevvevvvvinnn [2 i e 2,699,233 |...oeveennnn 2,654,084
Evergreen Basket of Long Fixed Rate SLM STUDENT LN TR 2006-5-NOTE CL B

57629%GU9 ... ABS Bank Loans and Corporate Bonds |1 .. ..10,126,854 |............ 9,214,848 (06/28/2021 ..... 06/28/2051 ..... Interest Rate Swap .... 8314%E-AG-2 . ...10,126,854 ....9,214,848
Evergreen Basket of Long Fixed Rate

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 13,900,000 |........... 13,445,470 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 26251L-AE-4 . oo [T [ 13,900,000 |........... 13,445,470
Evergreen Basket of Long Fixed Rate

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 28,000,000 |........... 24,869,561 | 06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 64033E-AB-2 . |NSLT 2013-2A B ...vvvvvveeeneinieens [ 1 [ 28,000,000 [........... 24,869,561
Evergreen Basket of Long Fixed Rate Nor thstar Education Fina-REVENUE

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 22,275,000 |........... 22,190,916 | 06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 66704J-AF-5 . BONDS .......ovvvveeriiiiiineeniiineeenes [T e 22,275,000 |........... 22,190,916
Evergreen Basket of Long Fixed Rate SLM Student Loan Trust 2-SLMA 2003-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiinis foovinniniciiiiiieeeees foneiinnns 11,066,868 |............ 9,680,223 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o T8442G-KP-0 . |14 B .ocvvveeeeiiiiiiieceeieeeeee [T [ 11,066,868 |............ 9,680,223
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2021-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 13,600,000 |........... 12,193,852 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 64034X-AB-9 . |TA B ..o [T [ 13,600,000 |........... 12,193,852
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,100,000 |............ 9,145,604 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 640346-AB-6 . |TA B ...oouvriiieiiiiiieieeeiieeeeee [T [ 10,100,000 |............ 9,145,604
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 6,618,359 |............ 6,347,926 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 64031C-AB-8 . 2012-2A CLASS B .....evvveveeiinneenns [T e 6,618,359 [............ 6,347,926
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57629%GU9 ... ABS Bank Loans and Corporate Bonds |1 .. 3,849,807 |............ 3,357,654 |06/28/2021 ..... 06/28/2051 ..... Interest Rate Swap .... 784426-PS-9 . |5 CLASS B ... . .... 3,849,807 ... 3,357,654
Evergreen Basket of Long Fixed Rate ASSURANT CLO

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiniiiiinss foovinnnniiiiiiiiieeeees feneiiinns 16,275,000 |........... 16,033,756 |06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 04623T-AA-3 . |-eeereieieeeeeiiieee e [T [ 16,275,000 |........... 16,033,756
Evergreen Basket of Long Fixed Rate OHA Credit Partners XV L-SERIES 17-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 13,100,000 |........... 12,722,524 | 06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 67707B-AB-6 . |15A CLASS B .....evvvveeeeiinieeneeeees [ 1 e 13,100,000 |........... 12,722,524
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1 Ltd-SERIES 18-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,350,000 |............ 7,125,105 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 12551R-AC-2 . [TA CLASS B ..vvvvveiiiiiiiieeiciieeens [T o 7,350,000 [............ 7,125,105
Evergreen Basket of Long Fixed Rate

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 13,000,000 |........... 12,516,725 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 21623P-AC-1 . | COOK PARK CLO LTD-COOK 2018-1A A2 [ 1 .evveiiiiiiiiiiiiiiiiiien fereeeies 13,000,000 |........... 12,516,725
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiininnnnie Jooviinniieeiiiiiienens feeeiiiinns 4,000,000 |............ 3,940,356 | 06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o B3YN-AC-2 . J2021-1A B e [T e 4,000,000 |...uvvvennnn 3,940,356
Evergreen Basket of Long Fixed Rate

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 8,400,000 |............ 8,132,410 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 48252Y-AE-9 . | KKR CLO 23 Ltd-KKR 23 B ...oeevvveees [ 1 oo e 8,400,000 |.....eveennn 8,132,410
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 26,948,000 |........... 26,948,000 (06/28/2021 ..... 06/28/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 67008#-MM-7 . |SPV, L.P. - Fund | Revolver ........ [1 .coooiiiiiiiiiiiiiiiinns o 26,948,000 |........... 26,948,000
Evergreen Basket of Long Fixed Rate

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinennnnns |oeninnns 125,000,000 |........... 10,917,500 |........... (6,919,923)| 12/06/2016 ..... 12/06/2046 ..... Interest Rate Swap ........cccoveeees |ooviiniininiiiiiinnnns feeens (16,805,623) [MXPOO1-TT-1 . | AEROVIAS DE MEXICO SA USD TERM LN |2 ..ocoviriiiiiiiiiiiiiieeiiis Joeeeiiins 10,917,500 |....eveeennn 9,885,700
Evergreen Basket of Long Fixed Rate SOUTH CAROLINA STUDENT L-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,765,904 |........... 12,281,339 (12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 83715R-AG-7 . [2014-1 CLASS B ....oovevvriinenicnens [ 1 [ 12,765,904 |........... 12,281,339
Evergreen Basket of Long Fixed Rate SLC STUDENT LOAN TRUST-SERIES 2005-

57629*DE8 ... ABS Bank Loans and Corporate Bonds |1 .. 3,867,038 |............ 3,476,069 | 12/06/2016 ..... 12/06/2046 ..... Interest Rate Swap .... 784420-AE-1 . |1 CLASS B ... ....3,867,038 .... 3,476,069
Evergreen Basket of Long Fixed Rate SLM STUDENT L

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,755,966 |............ 2,439,981 | 12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 784426-QT-6 . 8 CLASS B ..evveeeeeieerieeeeeiiineeenns [ 1o e 2,755,966 |............ 2,439,981
Evergreen Basket of Long Fixed Rate Cedar Funding IX CLO Ltd-SERIES 18-

57629*DE8 ... ABS Bank Loans and Corporate Bonds |1 .. ..19,300,000 |........... 18,660,533 |12/06/2016 ..... 12/06/2046 ..... Interest Rate Swap .... 15033E-AC-2 . [OA CLASS A2 .... ...19,300,000 ... 18,660,533
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,645,000 |............ 2,335,374 | 12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 6393BE-AE-4 . [2014-1 CLASS B ...ooovnnvinieeeiinnns [T e 2,645,000 [............ 2,335,374
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 ... ABS Bank Loans and Corporate Bonds |1 .. ..1,566,437 |............ 1,217,318 | 12/06/2016 ..... 12/06/2046 ..... Interest Rate Swap .... 64031A-AJ-5 . [2006-3 CLASS B ... .... 1,556,437 ....1,217,318
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT L

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 6,423,489 |............ 5,849,022 | 12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 63930L-AC-1 . J2015-3 CLASS B ....oovvvveeeeeeiinnens [T e 6,423,489 |............ 5,849,022
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 3,388,775 [....cuneee 3,297,740 (12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 64033J-AB-1 . J2014-1A CLASS B ....oovvvvveeeeeiinens [ 1o o 3,388,775 |............ 3,207,740
Evergreen Basket of Long Fixed Rate COLLEGE LOAN CORPORATION-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin Jooviinniinciiiiiiinens foeeiiiinns 1,754,662 |............ 1,591,347 |12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........cccovevees |ooviiinininiiiiiiinns o 194266-AE-2 . [2005-2 CLASS B ...eooovuvvveenneiicnns [T oo e 1,754,662 |............ 1,591,347
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininninin Jooviiniiiiniiiiiieeens feeeiiiinns 3,250,329 |...cevveennn 3,001,468 | 12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 64033N-AB-2 . [2014-5A CLASS B ....eevvevveeiinieenns [ 1o e 3,250,329 |..uvveennnn 3,001,468
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2004

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinnniiiiies |ovviiinnnieiiiiiiiiiiens foieiiinns 1,455,340 |............ 1,336,226 | 12/06/2016 ..... 12/06/2046 ... Interest Rate SWap .......coeeres |ooviiiiinniniiiiiiiiinns foviiiiiiiiiiis 784426-LJ-3 . |- 3 CLASS B ...ivcvveeieiiiiiiiieieeee [T o, 1,455,340 |............ 1,336,226
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Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 3,250,000 |............ 3,108,980 | 12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 64032A-AB-1 . J2012-1A CLASS B ....ovvvvvveeneiinens [T e 3,250,000 [............ 3,108,980
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 3,025,520 |...cuvveennn 2,873,296 (12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 64033L-AD-2 . 2014-2A CLASS B ....evvvvvveeiiiieenns [T e 3,025,520 |......eeeee 2,873,29%
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 3,240,000 |............ 2,945,676 (12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 64033K-AB-8 . [2014-3A CLASS B .....evvvvveeiinieenns [ 1o e 3,240,000 |............ 2,945,676
Evergreen Basket of Long Fixed Rate

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 14,750,000 |........... 14,347,886 | 12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 03767M-AG-3 . | Apidos CLO-SERIES 18-20A CLASS A2 [1 ..ceevvviiiiiiiiiiiniiiiiien fereeienns 14,750,000 |........... 14,347,886
Evergreen Basket of Long Fixed Rate Magnetite VI11 Ltd-MAGNE 2014-8A

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 4,500,000 |............ 4,276,629 (12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 55952Y-AT-=4 . JCR2 ...evvveeeiiiiiieieeeiiiieeeeeeeens [ 1 e 4,500,000 |[............ 4,276,629
Evergreen Basket of Long Fixed Rate Ares XXXVII1 CLO Ltd-SERIES 15-38A

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiiiinnnnin fooniinniiiniiiiiienens feeeiiiinns 6,700,000 |............ 6,437,883 (12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 04015U-AJ-7 . JCLASS BR ...eveveeiiiiieiinciiiiieeeees [T e 6,700,000 |.....eeeennn 6,437,883
Evergreen Basket of Long Fixed Rate

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 3,000,000 |............ 2,911,809 [12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 48250R-BN-5 . | KKR CLO 12 Ltd-KKR 12 BR2 .......... [1 cocriieiiiiiiiiiiniiiiinns o 3,000,000 |-..uvveeenns 2,911,809
Evergreen Basket of Long Fixed Rate 0CP CLO Ltd-SERIES 18-15A CLASS A2

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 14,250,000 |........... 13,852,810 | 12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o B7TT12K-AB-5 . e [T [ 14,250,000 |........... 13,852,810
Evergreen Basket of Long Fixed Rate

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiinss foovinnnniciiiiiieeeees foeneiiins 13,380,000 |........... 13,259,690 (12/06/2016 ..... 12/06/2046 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 043671-AA-4 . | Aseko Inc-FIRST LIEN ....ccovveveeees [ 1 oo [ 13,380,000 |........... 13,259,690
Evergreen Basket of Long Fixed Rate ENTERGY MISSISSIPPI INC-SECURED

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeiiiiiinnnnnnins |oeninns 250,000,000 |........... 17,648,366 |.......... (21,372,762)| 09/15/2017 ..... 09/15/2047 ... Interest Rate Swap ........cccoveeees |ooviiniininiiiiiinnnns feeens (38,670,937) [ 29364N-AS-7 . INOTE ....ooovvmvrienneniiiiinneennnnees | 1o | 17,648,366 |........... 17,298,175
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2021-1A

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 9,815,000 |............ 9,022,017 [09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 05684L-AG-0 . [0 .evvveeeennrriereeiiiiiieneeeiiiieeeees [T e 9,815,000 [............ 9,022,017
Evergreen Basket of Long Fixed Rate RENAISSANCERE FINANCE-SR UNSECURED

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 32,581,538 |........... 31,961,887 [09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o THIT2Y-AA=9 . e [T [ 32,581,538 |........... 31,961,887
Evergreen Basket of Long Fixed Rate Flatiron Clo 17 Ltd-FLAT 2017-1A CR|

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 9,500,000 |............ 9,026,245 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 33882G-AJ-7 . |eeeirieeeeeeeiieee e [T e 9,500,000 [............ 9,026,245
Evergreen Basket of Long Fixed Rate Crestline Denali CLO Ltd-SERIES

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,200,000 |............ 2,933,536 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 22615E-AE-0 . J2018-1A CLASS C ..o [ 1 e 3,200,000 [............ 2,933,536
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2013-2 —OHALF

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,000,000 |............ 7,673,360 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o B7104L-AG-2 . J2013-2A CR ..ooevrieiieeiiiiieeeeeeee [T e 8,000,000 |...eevveenns 7,673,360
Evergreen Basket of Long Fixed Rate GRIPPEN PARK CLO LTD-SERIES 17-1A

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiriiins foovinniniciiiiiieeeees foneiiins 14,000,000 |........... 13,745,746 (09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 39862E-AB-0 . [CLASS B ....vvvviiieiiiiiieiceciieens [T e 14,000,000 |........... 13,745,746
Evergreen Basket of Long Fixed Rate Barings Middle Market CI-BMM 2019-

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 28,212,967 |...vveeenn 28,301,913 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06761T-AE-2 . |IA A2 eevveeeeeeiiiieceeciiiieeeeeee [T e 28,212,967 |........... 28,301,913
Evergreen Basket of Long Fixed Rate Long Point Park CLO Ltd-LNGPT 2017-

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 23,600,000 |........... 22,843,266 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 542798-AC-7 . [TA ATB eeeerieiiiiiiiiecccieeeeee [T [ 23,600,000 |........... 22,843,266
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-SERIES

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 5,400,000 |............ 5,125,556 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 64130H-AQ-4 . [2017-24A CLASS CR ...ooovvrvneneeeeees [ 1o e 5,400,000 [............ 5,125,556
Evergreen Basket of Long Fixed Rate

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,369,999 |........... 10,285,758 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 00206R-GL-0 . | AT&T Inc-SENIOR UNSECURED .......... [2 weeerviriiiiiiiiiiiiiiiinnnn foeeeins 10,369,999 |........... 10,285,758
Evergreen Basket of Long Fixed Rate

57629*DMO ... ABS Bank Loans and Corporate Bonds |1 .. ..21,216,647 |...........20,816,707 [09/15/2017 ..... 09/15/2047 ... Interest Rate Swap .... 009280-A0-4 . | AIRCASTLE LTD-SENIOR UNSECURED ... ...21,216,647 ...20,816,707
Evergreen Basket of Long Fixed Rate

57629*DMO .......... ABS Bank Loans and Corporate Bonds [ 1 ...ocevevviniiiiniiiiiiiinnns Joonveiiiiiiiniiiineiins Joeeeiiens 6,491,174 |............ 6,051,322 [09/15/2017 ..... 09/15/2047 ..... Interest Rate SWap .....ovevevvevnnven fovvenniiiiiis e 29365T-AF-1 . [Entergy Texas Inc=SECURED .......... |1 cooveeririimiiiiiiiiiniines Jooreineens 6,491,174 |............ 6,051,322
Evergreen Basket of Long Fixed Rate United Airlines 2016-2 C-UNTD AIR

57629*DMO ... ABS Bank Loans and Corporate Bonds |1 .. ..12,778,795 |........... 11,869,509 [09/15/2017 ..... 09/15/2047 ... Interest Rate Swap .... 90933J-AA-9 . |16-2 B .. ...12,778,7% ... 11,869,509
Evergreen Basket of Long Fixed Rate Bain Capita

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 9,794,674 |............ 9,897,869 [09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 05682L-AJ-6 . J2A AR ..eeeveiiiiiiiiieeeiiiieeeeeeene [T e 9,794,674 |............ 9,897,869
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2022-

57629*DMO ... ABS Bank Loans and Corporate Bonds |1 .. ..24,856,143 |...........25,377,101 [09/15/2017 ..... 09/15/2047 ... Interest Rate Swap .... 64135D-AA-3 . WTA A ... . ... 24,856,143 ...25,377,101
Evergreen Basket of Long Fixed Rate

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 18,973,264 |........... 18,973,495 (09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 96467K-AA-7 . | Whitebox CLO Ltd-WBOX 2023-4A A1 . [1 ..ccoviiiiiiiiiiiiiiiiiien feees 18,973,264 |........... 18,973,495
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviuvieennnnins |oerinnns 250,000,000 |............ 1,525,288 |......... (36,873,378) [ 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........cccoveeees |ooriiiininniiiiiiiinns o (38,355,153) [ 031162-CJ-7 . | AMGEN INC-SENIOR UNSECURED ......... [2 eeevvriiiiiiiiiiiiiiiiinenn o 1,525,258 |............ 1,481,775
Evergreen Basket of Long Fixed Rate JB HUNT TRANSPRT SVCS-SENIOR

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccovvvuvieiiniiiins foovniieiiniiiiiiiienns feneiiiiiinns 175,309 |..cevveeennnne 172,695 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........cccovevees |ooviiinininiiiiiiinns o 445658-CD-7 . JUNSECURED NOTE ........coocvuvvrneninnns [ 2 iviiiiiiiiiiiieciiiieenen e 175,309 |.oooiiiiieenns 172,695
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiriiiiiins foovinnineiiiiiiiennnes feniiiinns 21,829,133 |........... 22,292,611 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 456866-AM-4 . | INGERSOLL-RAND CO-DEBENTURE ........ [2 .eeevveriiiiiiiiiiiiiiiiinnen foeeeins 21,829,133 |.....oeenn 22,292,611
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoviiiviiiiiiiiins |oviiiinnniiiiiiiiiiiiess foeeiiinnns 1,799,931 [..oeeennn. 1,794,835 [09/15/2017 ... 09/15/2047 ..... Interest Rate SWap .......coeeres |ooviiiiinniniiiiiiiiinns foviiiiiiiiiiis 664397-AK-2 . | EVERSOURCE ENERGY-UNSECURED NOTE . [2 ..oeevvvviiivvvnineiiiiininenns foneeniins 1,799,931 [............ 1,794,835
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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 Kingsland Ltd-SERIES 18-8A CLASS A

57629°DL2 ... ABS Bank Loans and Corporate Bonds .. 184,900,000 |......... 182,163,110 |09/15/2017 ..... 09/15/2047 ... Interest Rate Swap .... 42086P-AC-7 . |.. .... 184,900,000 |......... 182,163,110
Evergreen Basket of Long Fixed Rate Ballyroc

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiniiiis Jooviiiniiieiiiiiiieens foeeiiiinns 5,900,000 |............ 5,576,515 [09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 05875M-AS-1 . J2A CLASS BR .....evveveeeeiiniieeneene [T e 5,900,000 [............ 5,576,515
Evergreen Basket of Long Fixed Rate VALLEY NATIONAL BANCORP-

57629°DL2 ... ABS Bank Loans and Corporate Bonds ...6,469,049 |............ 6,316,950 [09/15/2017 ..... 09/15/2047 ... Interest Rate Swap .... 919794-AB-3 . [SUBORDINATED NOTE .... 6,469,049 ....6,316,950
Evergreen Basket of Long Fixed Rate

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 13,788,879 |........... 14,500,189 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |oorninnniiniiiiiinnns o 042735-AK-6 . | Arrow Electronics Inc-DEBENTURE .. [2 .......cocoveviiviriiiinnnnnns foeninnns 13,788,879 |........... 14,500, 189
Evergreen Basket of Long Fixed Rate

57629°DL2 ... ABS Bank Loans and Corporate Bonds 3,000,000 |............ 2,826,849 | 09/15/2017 ..... 09/15/2047 ... Interest Rate Swap .... 830120-AE-4 . | Sixth Street CLO-SIXST 2021-20A C ... 3,000,000 .... 2,826,849
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2018-

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviviiiiiiiiis foovinnineiiiiiiinnnens foneiiinns 11,698,927 |........... 11,328,625 (09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06761M-AD-9 . |IA C e [ 2 i e 11,698,927 |........... 11,328,625
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviviuviiiiiiiiins foovinnnnneiiiiiiinnnns foniiiinns 12,200,000 |........... 11,004,290 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 06760H-AJ=5 . |IA C e [ 2 i [ 12,200,000 |........... 11,004,290
Evergreen Basket of Long Fixed Rate

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis fooviinniinniiiiiienens foeeiiinnns 1,725,000 |.....oveeeen 1,630,436 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 04018X-AJ-8 . | ARES CLO-ARES 2021-ALFA D ......oceo 2 evevieiiiiiiiiiiiiiiieene e 1,725,000 |.eevvennnn 1,630,436
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccooovvivveenninins |oevinns 250,000,000 |............ 1,022,337 |......... (37,306,681) [ 09/15/2017 ..... 09/15/2047 ... Interest Rate Swap ........cccoveeees |ooviiniininiiiiiinnnns feeens (38,186,735) [ 04352E-AA-3 . | Ascension Heal th-SENIOR UNSECURED | 1 ....oooiviuviiiinniiiiiiinnnes foeeeiiinns 1,022,337 [ooeeeeiinnnns 880,054
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiniiiis Joevininiiiniiiiiienens foeeiiiinns 5,175,960 |............ 5,023,957 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 195869-AP-7 . | COLONIAL PIPELINE CO-SR UNSECURED [ 1 ..cevvveireiiiiiiiiniiiiiies o 5,175,960 |............ 5,023,957
Evergreen Basket of Long Fixed Rate DISCOVER FINANCIAL SVS-SENIOR

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiiiins foovinnnnniiiiiiieenens foneiinnns 47,836,315 |........... 45,609,682 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 254700-AM-0 . JUNSECURED ........cooveivmrinrneniiinnnns [ 2 iviiiiiiiiiiiincccciieeeen foeeis 47,836,315 |........... 45,609,682
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 25A

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviiiiniinis fooviineiiniiiiiiinnens foeeiiinnns 2,500,000 |............ 2,357,070 (09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 50189P-AN-2 . CLASS C2 ..eevvevenrreenieeeiiineeneeeees [ 1o e 2,500,000 [............ 2,357,070
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2020-111-BABSN

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninnciiiiiieeeees foniiiinns 39,096,830 |........... 32,622,981 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06762X-AA-0 . [2020-3A B .....eooiiiiiiiiiiiiiiiiiiieees [ 2 i [ 39,096,830 |........... 32,622,981
Evergreen Basket of Long Fixed Rate Steele Creek CLO 2016-1 -SERIES

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninniiiiiiiennens foneiiinns 73,500,000 |........... 72,167,372 [09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 858102-AX-4 . [2016-1A CLASS AR .....evvvvveviinnnenns [ 1 [ 73,500,000 |........... 72,167,372
Evergreen Basket of Long Fixed Rate FLORIDA POWER & LIGHT CO-SECURED

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 47,151,842 |........... 41,868,690 (09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 34081-FG-7 . BOND ..eoveeeiiniiieeeeiiiiieeeeeeinene [T e 47,151,842 |........... 41,868,690
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2018-

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiis Joeviinniieniiiiiienens foeeiiinnns 8,800,000 |............ 8,519,500 (09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occvveeees |ooriinnniiniiiiiiinns o 05683L-AC-0 . [TA A2 .eevveeieeiiiiieneeeiiiiieneeeen [T e 8,800,000 |....evvennns 8,519,500
Evergreen Basket of Long Fixed Rate COX COMMUNICATIONS INC-SENIOR

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiiiiiiniiins fooninenneiiiiiiinenees foneiinnns 11,654,454 |........... 11,004,484 (09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 224044-06-0 . JUNSECURED ........coeeeivumrrerneniiinnnns [ 2 eiiiiiiiiiiiieeeccciiieeeen foeeeies 11,654,454 |........... 11,004,484
Evergreen Basket of Long Fixed Rate Penske Truck Leasing Co -SENIOR

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninniiiiiiiennens foneiiinns 16,275,763 |........... 15,889,961 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 709599-AZ-7 . JUNSECURED ........covveivumrrernnnniininns [ 2 iviiiiiiiiiiiiecccciiieeeen feeeeeis 16,275,763 |........... 15,889,961
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 20,383,222 |........... 19,882,177 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 98389B-AV-2 . | Xcel Energy Inc-SENIOR UNSECURED . [2 ....cocovvvveeiieriiiinninnnn foeeninnns 20,383,222 |........... 19,882,177
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2013-1-SERIES 2013-

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 33,000,000 |........... 33,000,000 (09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 186858-AC-6 . [IS CLASS BR ....oovvvveeieeiiinieeneens [ 1o o 33,000,000 [........... 33,000,000
Evergreen Basket of Long Fixed Rate AERCAP |RELAND CAPITAL D-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvieeenniins |oeninns 250,000,000 |........... 16,908,509 |.......... (22,959,637) [ 09/15/2017 ... 09/15/2047 ... Interest Rate SWap ........cccoveeees |ooriiiininniiiiiiiinns o (38,565,675) | 00774M-AB-1 . [UNSECURED ........eevvvrvriiiiniiinniiiins [ 2 e i 16,908,509 |........... 15,606,038
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 18,432,889 |........... 18,018,978 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 378272-AL-2 . | GLENCORE FUNDING LLC-SR UNSECURED [ 2 ....oooeiiuvvieineiiiiiiinnens foreeeenns 18,432,889 |........... 18,018,978
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 50,436,577 |..ccuveennn 36,372,908 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 191216-CY-4 . [ Coca-Cola Co/The-SENIOR UNSECURED |1 ...cevvveeieeiiiiiiennniiins i 50,436,577 |........... 36,372,908
Evergreen Basket of Long Fixed Rate

57629*DN8 ... ABS Bank Loans and Corporate Bonds .. 16,442,497 |... ...14,638,678 [09/15/2017 ..... 09/15/2047 ..... Interest Rate Swap .... 09778P-AA-3 . [Bon Secours Mercy Heal th-SECURED . ... 16,442,497 ...14,638,678
Evergreen Basket of Long Fixed Rate 0'REILLY AUTOMOTIVE INC-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviiviiiiiiiiis foevinieiiiniiiiiienens foeeiiiinns 8,892,959 |............ 8,587,407 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 67103H-AF-4 . JUNSECURED ........coovrviiumrinnnniiinnns [2 i o 8,892,959 |............ 8,587,407
Evergreen Basket of Long Fixed Rate SCHLUMBERGER HLDGS CORP-SR

57629*DN8 ... ABS Bank Loans and Corporate Bonds ...9,344,132 |............ 9,325,509 [09/15/2017 ..... 09/15/2047 ... Interest Rate Swap .... 806851-AG-6 . |UNSECURED .... ... 9,344,132 .... 9,325,509
Evergreen Basket of Long Fixed Rate Reckitt Benckiser

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis fooviinniinniiiiiienens foeeiiinnns 5,631,926 |............ 5,458,491 |1 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 756250-AD-1 . JUNSECURED ........covvvviuvrnerneininnns [T oo e 5,531,926 |............ 5,458,491
Evergreen Basket of Long Fixed Rate ISRAEL ELECTRIC CORP LTD-SECURED

57629*DN8 ... ABS Bank Loans and Corporate Bonds ..21,015,112 |........... 20,685,246 [09/15/2017 ..... 09/15/2047 ... Interest Rate Swap .... 465077-AK-1 . INOTE .. ...21,015,112 ...20,685,246
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foonininnniiiiiiieenees feeneiinnns 15,805,240 |........... 13,272,169 (09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 23338V-AE-6 . | DTE Electric Co-SECURED ............. [T cocriiiiiiiiiiiiiiiiiiinns fes 15,805,240 |........... 13,272,169
Evergreen Basket of Long Fixed Rate

57629*DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovicvriiiiiiiis |ovvinnnniiiiiiiinninees foveiiinnns 70,768,063 |........... 63,790,412 | 09/15/2017 ..... 09/15/2047 ..... Interest Rate SWap .......ccoovnes |ovviiiiiininiiiiiiiinss foviiiiiiiiiiiis 458140-AK-6 . | INTEL CORP-SENIOR UNSECURED NOTE . |1 ..vvvvviviiivnenieiiiiiiees foeenennnns 70,768,053 |........... 63,790,412
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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
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Evergreen Basket of Long Fixed Rate Brookfield Finance Inc-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovvvuviiiiiiiiins foovnninnniiiiiiiennees feneiiinns 23,277,641 |........... 22,044,901 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 11271L-AC-6 . [UNSECURED .......eevvveieiiiiiieneenne [ 1 o 23,277,641 |........... 22,044,901
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiiiiiins foonnnninnciiiiiiennees foneiinnns 18,383,517 |........... 16,827,487 |09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 40728T-AA-1 . | HAMILTON COLLEGE-UNSECURED ......... [1 coceriiiiiiiiiiiiiiiiiiiiens foeees 18,383,517 |........... 16,827,487
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovnniiinciiiiiieeeees foneiinnns 18,670,389 |........... 18,252,062 (09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 756250-AE-9 . JUNSECURED ........covvvvvumuvernenninnnes [ 1o e 18,670,389 |........... 18,252,052
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2020-111-BABSN

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 15,500,000 |........... 12,933,432 | 09/15/2017 ..... 09/15/2047 ... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06762X-AA-0 . [2020-3A B .....eooiiiiiiiiiiiiiiiiiiieees [ 2 i [ 15,500,000 |........... 12,933,432
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*DN8 . ABS Bank Loans and Corporate Bonds |2 .. ..34,000,000 |...........34,000,000 [09/15/2017 ..... 09/15/2047 ... Interest Rate Swap .... 515095-MI-6 . .o ...34,000,000 ...34,000,000

Need to Fil

the NAIC ............ Sovereign Bond of Mexico ............ 7/ R 20,000,000 |........... 25,813,252 |........... 25,878,186 (12/20/2022 ..... 06/20/2028 ..... 5 Yr Credit Default Swap ......ccces |oeeeiunnnnnns (288,238)|............. (170,675)| 912810-FP-8 . [US TREAS N/B-BOND .......cccevvvereenee [T ciiiiiiiiiiiiicceis o 26,101,490 |........... 26,048,861

Need to File with

the NAIC ............ Sovereign Bond of India ............. 7/ R 40,000,000 |........... 35,670,869 |........... 31,450,572 | 12/20/2022 ..... 06/20/2028 ..... 5 Yr Credit Default Swap ......ccccoe |oeeeiinnnnns (309,662)[..0vvveeeennnnns 82,760 (912810-RV-2 . | US TREASURY N/B-UNSECURED .......... [1 ccceiiiiiiiiiiiiiiiiiiinns feeeenns 35,980,531 |........... 31,367,812

Need to File with

the NAIC ............ Sovereign Bond of India ............. 7R KU N 14,896,536 |........... 12,801,563 | 12/20/2022 ..... 06/20/2028 ..... 5 Yr Credit Default Swap .....ccooes [oervennnnnnniiiiiinns o, 912810-RU-4 . | US TREASURY N/B-UNSECURED .......... [1 cocriiiiiiiiiiiiiiiiiiens fees 14,896,536 |........... 12,801,563
Evergreen Basket of Floating Rate Texas Instruments Inc-SENIOR

57620%HA2 .......... Corporate Bonds ..........cceeeviunnns T e 985,000,000 |........... 56,764,3%8 |......... 110,665,112 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap .........ccceveees foovviiininnnniiiiiinns foeeenenne 59,262,780 |882508-BD-5 . [UNSECURED .......ccevvevrvvviniinennnnnns |1 i o 56,764,398 |........... 51,402,332
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........cccoeeeeunnes R RO R 49,643,624 |........... 43,200,748 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 745332-06-9 . | PUGET SOUND ENERGY INC-SECURED .... [1 .evviiiiiiiiiiiiiniiiiiiens foeeeins 49,643,624 |........... 43,290,748
Evergreen Basket of Floating Rate Securian Financial Group-SENIOR

57620%HA2 .......... Corporate Bonds .........ccceeeviunnes R RO R 48,669,321 |........... 40,472,579 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 81373P-AA-1 . JUNSECURED .......eeovvvvvunrnnrneniinnnns [T e 48,669,321 |........... 40,472,579
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........cccoeeviunnns R RO R 55,641,566 |........... 50,395,400 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 92826C-AF-9 . | VISA INC-SR UNSECURED .........cocovwn [T coiiiiiiiiiiiiiiiiiiiiens [ 55,641,566 |........... 50,395,400
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds ..........cceeeviunnns R RO R 37,000,470 |........... 38,527,789 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 670346-AH-8 . | NUCOR CORP-SENIOR UNSECURED NOTE .. [1 ..eeevviiiiiiiiiiiiniiiiiiens fereeeeens 37,000,470 |........... 38,527,789
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........cccoeeeeunnes R RO R 45,538,182 |........... 42,331,614 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 125720-AH-8 . [ CME Group Inc-SENIOR UNSECURED ... |1 ..ooviiiiiiiiiiiiiiiiniiiins o 45,538,182 |........... 42,331,614
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........ccoeeeiiunnns R RO R 51,213,593 |........... 44,010,920 | 07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 00440E-AW-7 . | ACE INA HOLDINGS-SR UNSECURED ..... [1 «ocevreiriiiiiiiiiiniiiiiiens fereeeins 51,213,593 |.......c... 44,010,920
Evergreen Basket of Floating Rate EXXON MOBIL CORPORATION-SR

57620%HA2 .......... Corporate Bonds .........cccoeeviunnns T e o 1,581,270 |...eoeeenn 1,503,044 {07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occvveeees |ooriinnniiniiiiiiinns o 302316-AW-2 . JUNSECURED .......ecovvvvvmninenneeiinnns [ 1o o 1,581,270 |.evveeennn 1,503,044
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........ccceeeviunnes R RO R 59,067,012 |........... 54,428,039 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 037833-BX-7 . | APPLE INC-SENIOR UNSECURED ......... |1 cecerriiiiiiiiiiiiiiiiiiiens feeees 59,067,012 |........... 54,428,039
Evergreen Basket of Floating Rate UNITEDHEALTH GROUP INC-SR UNSECURED

57620%HA2 .......... Corporate Bonds .........cccoeeeeunnes R RO R 56,247,701 |........... 48,507,415 | 07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 91824P-CR-1 . |oeereeie e [T [ 56,247,701 |........... 48,507,415
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........ccoeeeiiunnns R RO R 76,216,193 |........... 65,711,684 (07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 023135-A0-9 . | AMAZON.COM INC-SR UNSECURED ........ [1 cocerririiiiiiiiiiiniiiiiiens foeeeens 76,216,193 |........... 65,711,684
Evergreen Basket of Floating Rate Honeywel | International -SENIOR

57620%HA2 .......... Corporate Bonds .........cccoeeeeunnes R RO R 11,324,704 |........... 10,064,007 | 07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 438516-BS-4 . JUNSECURED ........coovvvvumvnnnneniinnns [ 1o [ 11,324,704 |........... 10,064,007
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........ccceeeeiunnns R RO R 10,000,000 |............ 9,680,630 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 12511A-AC-8 . [ CBAM Ltd-CBAM 2020-13A BY ......ccc. |1 coiiiiiiiiiiiiiiiieneeiiies o 10,000,000 |............ 9,680,630
Evergreen Basket of Floating Rate Regatta XIII Funding LLC-SERIES 18-

57620%HA2 .......... Corporate Bonds .........cccoeeeeunnes R RO R 13,300,000 |........... 12,850,606 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 75888F-AE-5 . J2A CLASS A2 ...eevveeeeiiiiiieeeeeii [ 1 e 13,300,000 |........... 12,850,606
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........cccoeeeiunnns R RO R 19,248,454 |........... 14,225,048 (07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 037833-DIi-7 . | Apple Inc-SENIOR UNSECURED ......... [1 cocevirriiiiiiiiiiiiiiiiiens feeees 19,248,454 |........... 14,225,048
Evergreen Basket of Floating Rate Madison Park Funding XIV-MDPK 2014-

57620%HA2 .......... Corporate Bonds .........cccoeeeeunnes R RO R 12,500,000 |........... 12,086,450 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 55818R-BC-9 . |14A CRR ......oovvvviiriiiieniiiineenees [T e 12,500,000 |........... 12,086,450
Evergreen Basket of Floating Rate MASSACHUSETTS ELECTRIC-SENIOR

57620%HA2 .......... Corporate Bonds .........ccceeeeiunnns R RO R 37,935,090 |........... 29,458,064 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 575634-AT-7 . JUNSECURED ........cooeeiimmrerneniiininns [ 2 iiiiiiiiiiiiiinccciiieeeen foeeiis 37,935,090 |........... 29,458,064
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........ccceeeveunnns R RO R 35,471,169 |........... 27,402,733 | 07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 45138L-BD-4 . | IDAHO PONER CORP-SECURED NOTE ..... [1 .ccevvrriiiiiiiiiiiiiiiiiiens feeeees 35,471,169 |........... 27,402,733
Evergreen Basket of Floating Rate Empresa de Transporte de-SENIOR

57620%HA2 .......... Corporate Bonds .........cccoeeeiunnns R RO R 29,325,967 |........... 26,976,528 | 07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 20246Q-AB-1 . JUNSECURED ........covvevvumrnnrnenninnes [ 1o e 29,325,967 |.....eeen.n 26,976,528
Evergreen Basket of Floating Rate ROCHE HOLDING INC-SENIOR UNSECURED

57620%HA2 .......... Corporate Bonds ...........coeeeviunnes R RO R 27,765,949 |........... 25,069,476 | 07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........cccovevees |ooviinniiininiiiiiinns o TT1196-BH-4 . NOTE ..oovveiieiiiiiiiccciiiicceeeee [T e 27,765,949 |........... 25,069,476
Evergreen Basket of Floating Rate Home Depot Inc/The-SENIOR UNSECURED

57620%HA2 .......... Corporate Bonds .........ccoeeeviunnes R RO R 30,872,231 |........... 27,015,849 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o A37076-BH-4 . |-eeeeeeeieeeeeee e [T [ 30,872,231 |........... 27,015,849
Evergreen Basket of Floating Rate

57620*HA2 .......... Corporate Bonds ..........cccceeeunees Pl AP PPPPPPP ROPPPTUT 24,754,577 |........... 21,812,519 |07/12/2022 ... 07/12/2048 ..... Interest Rate SWap .......coeeres |ooviiiiinniniiiiiiiiinns foviiiiiiiiiiis 578454-AD-2 . | Mayo Clinic-UNSECURED .........cccoe [T ciiiiiiiiiiiiiiiniiiiiiiiens foeeeennns 24,754,577 |...oveee.. 21,812,519
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Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........ccceeviiunnns R RO R 17,491,398 |........... 13,224,704 (07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 571676-AH-8 . |Mars Inc-SENIOR UNSECURED .......... [1 ccccriiriiiiiiiiiiiiiiiiiens foens 17,491,398 |........... 13,224,704
Evergreen Basket of Floating Rate SIMON PROPERTY GROUP LP-SENIOR

57620%HA2 .......... Corporate Bonds .........ccceeeviunnnns R RO R 44,399,974 |........... 38,759,801 (07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 828807-CZ-8 . |UNSECURED ........cooevvvumvnerneniinnnes [T e 44,399,974 |........... 38,759,801
Evergreen Basket of Floating Rate BURLINGTN NORTH SANTA FE-SENIOR

57620%HA2 .......... Corporate Bonds .........cccoeeeiunnns R RO R 32,897,671 |........... 29,315,869 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 12189L-BB-6 . [UNSECURED ........evvvvvvviiniiinnnenne [ 1 i o 32,897,671 |........... 29,315,869
Evergreen Basket of Floating Rate GREAT-NEST LIFECO FINANC-SENIOR

57620%HA2 .......... Corporate Bonds ..........cceeeviunnns R RO R 34,015,786 |........... 27,670,680 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 391382-AB-4 . JUNSECURED ........coovvvvumvnennnnninnnns [ 1o e 34,015,786 |........... 27,670,680
Evergreen Basket of Floating Rate INDIANAPOL IS PUR & LIGHT-SECURED

57620%HA2 .......... Corporate Bonds .........cccoeeeeunnes R RO R 30,549,104 |........... 25,948,557 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 455434-BR-0 . BOND ....ooovinniiiineeiiiiiiieenenene [T e 30,549,104 |........... 25,948,557
Evergreen Basket of Floating Rate ABBOTT LABORATORIES-SENIOR

57620%HA2 .......... Corporate Bonds .........ccceeeviunnnns R RO R 55,160,999 |........... 52,087,562 | 07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 002824-BH-2 . JUNSECURED ........covvvviumvnneneniinnns [ 1o e 55,160,999 |........... 52,087,562
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........ccooeeviunnns R RO R 60,345,062 |........... 53,265,560 |07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 68389X-AM-7 . | ORACLE CORP-SENIOR UNSECURED NOTE [ 2 ....coeviiuviiiiieniiiiiinnnn foreeiiins 60,345,062 |........... 53,265,560
Evergreen Basket of Floating Rate Caterpillar Inc-SENIOR UNSECURED

57620%HA2 .......... Corporate Bonds .........cccoeeeiunnns R RO R 63,236,768 |........... 57,093,843 | 07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 149123-CB-5 . BOND ...ovvveveiiiiiiieeciiiieeeeeeeen [ T o 63,236,768 |........... 57,093,843
Evergreen Basket of Floating Rate GLAXOSMITHKLINE CAP INC-SR

57620%HA2 .......... Corporate Bonds .........cccoeeeeunnes R RO R 72,759,360 |........... 71,383,160 (07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 377372-AE=7 . JUNSECURED ........covevvvunrrnrneniinnnns [T e 72,759,360 |........... 71,383,160
Evergreen Basket of Floating Rate

57620%HA2 .......... Corporate Bonds .........ccoeeeiiunnns R RO R 44,657,261 |........... 39,880,114 (07/12/2022 ..... 07/12/2048 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 983024-AN-0 . | Wyeth LLC-NOTE ....eevvveenniiiinens [ 1 [ 44,657,261 |........... 39,880, 114
Evergreen Basket of Long Fixed Rate Lockheed Martin Corp-SENIOR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiviininiiis foonnnnnns 197,639,266 |........... 56,816,695 |........... 31,852,327 | 07/29/2022 ... 08/01/2023 ..... TRS Bond Index ......ccovvvveeeiiiinnns Jooviiiiieieeiiiiiienns e (27,516,715) [ 539830-Ali-9 . [UNSECURED NOTE .......ccevvvvveviiinnne | 1o | 56,816,695 |........... 59,369,042
Evergreen Basket of Long Fixed Rate

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 14,011,580 |........... 13,564,969 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 52107Q-AJ-4 . |Lazard Group LLC-SENIOR UNSECURED [ 2 ......ccoecvvvevieriiiiiinnnn foreeiinns 14,011,580 |........... 13,564,969
Evergreen Basket of Long Fixed Rate RIO TINTO FIN USA LTD-SENIOR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,401,676 |........... 13,947,013 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 767201-AD-8 . JUNSECURED NOTE ........ccccvuvevneeenens [T oo [ 13,401,676 |........... 13,947,013
Evergreen Basket of Long Fixed Rate BURLINGTN NORTH SANTA FE-SENIOR

57620*HF1 ... ABS Bank Loans and Corporate Bonds |1 .. 1,740,108 |............ 1,612,804 [07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ... 12189L-Ali-1 . |UNSECURED .... ....1,740,108 .... 1,612,804
Evergreen Basket of Long Fixed Rate Ameriprise Financia

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiniiins fooniniiniiiiiiiiieeees foneiiinns 15,578,014 |........... 14,374,188 |07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriicinnne fooviiiiiiiieiiiiiieens o, 03076C-AH-9 . JUNSECURED ........coovvvvummnernnnninnns [T i e 15,578,014 |........... 14,374,188
Evergreen Basket of Long Fixed Rate

57620*HF1 ... ABS Bank Loans and Corporate Bonds |1 .. .. 13,474,347 |........... 12,105,941 [07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ... 92928Q-AE-8 . | WEA Finance LLC-SENIOR UNSECURED . ... 13,474,347 ... 12,105,941
Evergreen Basket of Long Fixed Rate GEORGIA-PACIFIC LLC-SENIOR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiniinnnnin Jooviiniiiieiiiiiieeens foeeiiiinns 8,495,340 |.......ec... 8,425,957 | 07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 373298-CF-3 . JUNSECURED NOTE .......ccovvvuvmennenneee [T oo e 8,495,340 |............ 8,425,957
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-SERIES

57620*HF1 ... ABS Bank Loans and Corporate Bonds |1 .. ..13,500,000 |........... 13,235,670 [07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ... 03320A-AE-5 . [2014-5RA CLASS B . ...13,500,000 ... 13,235,670
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016~

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,000,000 |............ 9,643,070 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 87246M-AU-6 . BR2 .......eoviiiiiiiiiiieniiiiiieeeeeee [T e 10,000,000 |............ 9,643,070
Evergreen Basket of Long Fixed Rate CIFC Funding 2021-11-CIFC 2021-2A B

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 10,000,000 |............ 9,553,110 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 12563Y-AC-3 . [ceeeeeeiieieee e [ T o 10,000,000 |............ 9,553,110
Evergreen Basket of Long Fixed Rate

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 5,025,887 |............ 4,986,703 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o 020002-AZ-4 . | ALLSTATE CORP-SR UNSECURED ......... [1 .oooriiiiiiiiiiiiiiiiiiiinns o 5,025,887 |............ 4,986,703
Evergreen Basket of Long Fixed Rate Burlington Northern Sant-SENIOR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnnniiiiiiinnens feeeiiiiinnns 251,332 [ooeiiiiiiens 249,309 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 12189L-A0-4 . [UNSECURED ......eevvvereiiiiiiieceeene [ 1 o 251,332 [oveeeeiinnes 249,309
Evergreen Basket of Long Fixed Rate

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 25,752,317 |.ocuneens 26,012,523 | 07/29/2022 ... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o 448814-EJ-8 . | HYDRO-QUEBEC-NOTE ......covvvvvnnennns [ 1o [ 25,752,317 |.eveennn 26,012,523
Evergreen Basket of Long Fixed Rate RRPF Engine Leasing Ltd Senior

57620*HF1 ... ABS Bank Loans and Corporate Bonds |1 .. ..60,000,000 |...........59,760,780 [07/29/2022 ..... 08/01/2023 ..... TRS Bond Index G7332#-AD-5 . [Secured .... ...60,000,000 ...59,760,780
Evergreen Basket of Long Fixed Rate Oak Hill Credi

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 12,500,000 |........... 12,156,600 |07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o B7116L-AC-8 . [1BA B ..evveeeeeeiiiiiiicciiiieeeeeeen [ 1 e 12,500,000 |........... 12,156,600
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-2 Ltd-WELF 2018~

57620*HF1 ... ABS Bank Loans and Corporate Bonds |1 .. ..10,800,000 |........... 10,274,072 07/29/2022 ..... 08/01/2023 ..... TRS Bond Index 94949J-AC-9 .. J2A A2 ... ...10,800,000 ...10,274,072
Evergreen Basket of Long Fixed Rate Anchorage Capita

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,700,000 |............ 8,344,692 |1 07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o 03330Y-AE-0 . 2021-20A B ......covvrreiiiiiinieennes [T e 8,700,000 |....evveennn 8,344,692
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2019-1-PLMRS

57620*HF1 ... ABS Bank Loans and Corporate Bonds |1 .. 8,700,000 |............ 8,439,348 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index 69700G-AL-6 . [2019-1A AR .... ....8,700,000 .... 8,439,348
Evergreen Basket of Long Fixed Rate

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiniinnnnie fooniiiniieeiiiiiieeens foeeiiiinns 7,500,000 |............ 7,149,638 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o 67112C-AN-7 . | OZLM XIX Ltd-0ZLM 2017-19A A2AR .. [1 .occvveiiiiiiiiiiiiiiiine o 7,500,000 |...evvennns 7,149,638
Evergreen Basket of Long Fixed Rate Flatiron CLO 19 Ltd-FLAT 2019-1A BR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniniiiies |ovviiinnniiiiiiiiiiieess foeeiiinns 6,500,000 |............ 6,294,568 [07/29/2022 ..... 08/01/2023 ..... TRS Bond IndexX .......cceevviiiiiiins Jovviiiiiiiiiiiiiiiiinins foeiiiiiiiiieiiciins 33883J-A0-4 . |.ooieereiiieiiieeeiiee i [T [, 6,500,000 |............ 6,294,568
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Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 6,100,000 |............ 5,801,753 [07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 05684C-A0-8 . [BA BR ..eeeveeiiiiiiiieeeiiiiieeeeeene [T e 6,100,000 |......ccen. 5,801,753
Evergreen Basket of Long Fixed Rate

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 6,000,000 |............ 5,604,138 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o 40440X-AE-1 . [1BA C .o [T e 6,000,000 |....ovveenns 5,604,138
Evergreen Basket of Long Fixed Rate

57620*HF1 ... ABS Bank Loans and Corporate Bonds 3,850,000 |............ 3,602,453 | 07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ... T0470M-AJ-4 . ... 3,850,000 ... 3,602,453
Evergreen Basket of Long Fixed Rate

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiviiiniiiis foonnnnnns 233,593,750 |............ 4,756,862 |......... (19,401,011)[06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......occvvvvveeiiiinne fooviiiiiiiieniiiiiiens o (24,043,240) [ 571748-AZ-5 . JUNSECURED ........coovvviurrnenneniinnns [2 i o 4,756,862 |............ 4,642,229
Evergreen Basket of Long Fixed Rate

57620*HE4 ... ABS Bank Loans and Corporate Bonds ...5,556,545 |............ 5,350,537 (06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ... 69353R-EQ-7 . ... 5,556,545 .... 5,350,537
Evergreen Basket of Long Fixed Rate

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 10,550,000 |........... 10,179,695 |06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o T4983A-AC-7 . | RR 19 Ltd-RRAM 2021-19A A2 ......oo. [ 1 o [ 10,550,000 |........... 10,179,695
Evergreen Basket of Long Fixed Rate

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiniieiiies fonininniiiiiiiieeeens foneiiins 17,406,780 |........... 17,022,972 (06/08/2022 ..... 06/08/2023 ..... TRS Bond IndexX ......ccovvvvveriicinnne fooviiiiiiiieiiiiiienns o 52107Q-AG-0 . | LAZARD GROUP LLC-SENIOR UNSECURED [ 2 ....ooeviiuvvviiieiiiiiiinnen foreeienns 17,406,780 |........... 17,022,972
Evergreen Basket of Long Fixed Rate

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 13,557,001 |........... 13,299,506 (06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......ccvvvvveriicinnne fooviiiiiiieiiiiiieens o 780082-AD-5 . | Royal Bank of Canada-SUBORDINATED [ 1 ........ccovvuvieniniiiinnnnns foeennninns 13,567,001 |........... 13,299,506
Evergreen Basket of Long Fixed Rate Africa Finance Corp-SENIOR

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiinss foovinnnniciiiiiieeeees foeneiiins 18,876,433 |........... 18,430,357 (06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......cccvvvvveriicinnne fooviiiiiiiieiiiiiieens o, 00830Y-AB~7 . JUNSECURED ........coeeevvumueemnnmniinnnns [T o e 18,876,433 |........... 18,430,357
Evergreen Basket of Long Fixed Rate

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 16,657,317 |........... 16,035,197 |06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 74340X-BH-3 . | Prologis LP-SENIOR UNSECURED ... [1 «ccvrriiiiiiiiiiiiniiiiiiens feeeniis 16,657,317 |........... 16,035,197
Evergreen Basket of Long Fixed Rate

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiininiiines foovnnniniciiiiiieenees feneiiinns 14,000,000 |........... 13,431,530 (06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......ccvvvvveriiiinnns fooriiiiiiiieiiiiiieens o 67592R-AC-7 . |Wells Fargo-0CT53 2021-1A B ....... [1 cocvreiiiiiiiiiiiiiiiiiien [ 14,000,000 |........... 13,431,530
Evergreen Basket of Long Fixed Rate UNITED PARCEL SERVICE IN-SENIOR

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniieiinns foovinininiiiiiieeeees feneiiinns 28,790,009 |........... 27,506,204 | 06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......ccvvvvveriicinnne fooviiiiiiieiiiiiieens o 911312-AJ-5 . JUNSECURED NOTE .......coovcuvmvnnerenens [T i e 28,790,009 |........... 27,506,204
Evergreen Basket of Long Fixed Rate

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiininnnnie Jooniinniieniiiiiienens feeeiiiinns 7,500,000 |............ 6,491,701 |06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......cccvvvvveriicinnne fooviiiiiiiieiiiiiieens o, 06654D-AB-3 . | Banner Health-UNSECURED ............. [1 oo s 7,500,000 |...evveennns 6,491,701
Evergreen Basket of Long Fixed Rate BANK OF AMERICA CORP-SENIOR

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 2,879,883 |............ 2,875,838 (06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 06051G-GA-1 . JUNSECURED ........cevvvvvmvrnnrneeninnns [ 1o e 2,879,883 |............ 2,875,838
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiniiniiiiins foovnninneiiiiiiiieneens foeeiiinns 136,412,335 |......... 121,110,308 |06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......ccovvvvveriicinnne fooriiiiiiiieiiiiiieens o 57542Z-A7-2 . [Floating Line .......ccocvvvriiiinnnnns [ 2 eiiiiiiiiiiiiiiien [ 136,412,335 |......... 121,110,308
Evergreen Basket of Long Fixed Rate OHA Credit Partners VIl -SERIES

57620*HE4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 15,000,000 |........... 14,560,710 |06/08/2022 ..... 06/08/2023 ..... TRS Bond Index ......ccovvvvveriiiinnne fooviiiiiiiieciiiiieens o 671020-AZ-1 . [2012-7A CLASS BR3 ....ooovvuvvieeenees [ 1o [ 15,000,000 |........... 14,560,710
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2014-1-SERIES

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveennenins |oevinnns 150,000,000 |............ 9,900,000 |.......... (19,269,427)| 08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........cccoveeees |ooriiiininniiiiiiiinns o (28,892,544) [ 69688X-AU-5 . [2014-1A CLASS AZRR .....ceevvvveeeenen [T oo e 9,900,000 [............ 9,623,117
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiniiiis Joevininiiiniiiiiienens foeeiiiinns 2,235,360 |...cvvennn 2,211,741 (08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 281378-AB-5 . [2015-1 CLASS B ....oevvvrrieeeeiinnne [ 1o e 2,235,360 |............ 2,211,741
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis fooviinniinniiiiiienens foeeiiinnns 2,359,076 |............ 2,145,018 (08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 28137T-AB-9 . J2014-2 CLASS B ...ooovvvvveeeeeeiinnens [T e 2,359,076 |............ 2,145,018
Evergreen Basket of Long Fixed Rate COLLEGIATE FUNDING SERVI-SERIES

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooevvuviiiiniiiins fooviinninniiiiiiinnnes foneiiiiiinns 782,045 |...oooeennnns 600,137 | 08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 19458L-BD-1 . [2005-A CLASS B ...eevvevviiriieineenees [ 1 i i 782,045 |....ooeeennnne 600, 137
Evergreen Basket of Long Fixed Rate Antares Holdings LP-SENIOR

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiinenens foeeiiinns 16,360,675 |........... 16,119,538 |08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 03666H-AA-9 . JUNSECURED ........ccoevivumvrieneniiinnns [ 2 eiiiiiiiiiiiienecciiiieenen feeees 16,360,675 |........... 16,119,538

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 .......ccooeiiiiiiiiiiiiiiis Jooviiniiee e feeeeeiis 15,000,000 |........... 15,000,000 | 08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 186858-AC-6 . [Facility ...ooooveeuemeeeriiiiiieeenees [ 1 e o 15,000,000 |........... 15,000,000
Evergreen Basket of Long Fixed Rate Pennsylvania Electric Co-SENIOR

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiiiiniiiiis Jooviieiieeieiiiiieeees feeeeeies 12,294,877 |........... 11,761,996 |08/30/2019 ..... 08/30/2034 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 708696-BY-4 . JUNSECURED ........ceeerriumemeeeiniiiins [ 2 eieiiiieiiiieee e feeeeeeeee 12,294,877 |........... 11,761,9%
Evergreen Basket of Long Fixed Rate Schlumberger Holdings Co-SENIOR

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiniiiiis Jooviniieeieiiiiieeees feeeeeiis 24,053,369 |........... 23,682,659 |08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 806851-AK~7 . JUNSECURED .......cceeerrimmirereriiiiens [ 2 i feeeeeeeee 24,053,369 |........... 23,682,659
Evergreen Basket of Long Fixed Rate

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoooiiiiiiiiiiiiiis fooviiiineeieiiiiieeees feeeeeies 28,096,425 |........... 27,690,901 (08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 10510K-AC-1 . [ BRAMBLES USA INC-SR UNSECURED ..... |2 .cceeerreiiiiiiniieeeiiiinns foieneeens 28,096,425 |........... 27,690,901
Evergreen Basket of Long Fixed Rate HONEYWELL INTERNATIONAL -

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 ......ccccoooiiiiiiiiniiiiis Jooviinineeieiiiiieeees feeeeeies 32,349,704 |........... 29,634,498 |08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 438516-BB-1 . [SENIORUNSECURED NOTE .......oeorvvcnn [ 1 o [ 32,349,704 |........... 29,634,498
Evergreen Basket of Long Fixed Rate HONEYWELL INTERNATIONAL -SENIOR

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 .......ccooeiiiiiiiiiiiiiiis Jooviiniiee e feeeeeiis 24,852,182 |........... 23,185,127 |08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 438516-AT-3 . NOTE ...ooeeieeiiiiiieee e [ 1 [ 24,852,182 |........... 23,185,127
Evergreen Basket of Long Fixed Rate ANCHORAGE CAPITAL CLO 1--ANCHC

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 ......ccccoeiiiiiiiiiiiiiiis Jooviiiiieeieiiiieeees feeeeeees 15,450,000 |........... 15,273,082 (08/30/2019 ..... 08/30/2034 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e 03328Y-AA-2 . [2018-1RA A1 ..oooiiiiiiieiiiieeees [ 1 [ 15,450,000 |........... 15,273,082
Evergreen Basket of Long Fixed Rate Barings Middle Market CI-BMM 2019-

57629%ERS .......... ABS Bank Loans and Corporate Bonds |2 ......ccccoeiiiiiiiiiniiiiis Jooviiniiecieiiiiieeees feeeeeiis 10,141,515 |............ 9,823,724 108/30/2019 ..... 08/30/2034 ..... Interest Rate Swap .........ccoceers Joriiiiiiniiiiiiiiees o 06761T-Ad=1 . |IA C e [ 2 e [ 10,141,515 |............ 9,823,724
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 .......ccccceeeiicveeiiiiiiis |ooeiiiiniesiiiiiiieess foeeeeiiins 2,700,000 |............ 2,545,279 108/30/2019 ..... 08/30/2034 ..... Interest Rate Swap .........ccceoeers |ooviiiinnneiiiiiiiiines foiiiiiiiiiii, 125550-A-6 . [1A DR ....ooeeeiiiiiinieeniiiiiiieeiiiie [ 2 i e 2,700,000 |............ 2,545,279
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Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccooviiuviiniiiniis Joeniinniieniiiiiiinens foeeiiiinns 2,700,000 |............ 2,550,053 | 08/30/2019 ..... 08/30/2034 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 06762J-AG-8 . [2021-2A D ...ooeiiiiiiiieniiiiiiieeeens [ 2 i e 2,700,000 |...oeveeennn 2,550,063
Evergreen Basket of Long Fixed Rate

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviuvieenninins |oeninns 200,000,000 |........... 19,727,488 |......... (36,807, 117)| 08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........cccoveeees |ooriiiininniiiiiiiinns o (50,332,892) [ 693304-AY-3 . | PECO Energy Co-SECURED ........ccccc. [1 coiiiiiiiiiiiiiiiiiiiiinns e 19,727,488 |........... 13,525,775
Evergreen Basket of Long Fixed Rate MCCORMICK & CO INC/MD-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovnniiinciiiiiieeeees foneiinnns 16,015,589 |........... 15,655,560 (08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 579780-AN-7 . JUNSECURED ........ccoeviimrrerneniiinnnns [2 iviiiiiiiiiiiinecciiineeeen foeeiis 16,015,589 |........... 15,655,560
Evergreen Basket of Long Fixed Rate United Airlines 2019-2 C-UNTD AIR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 16,174,075 |........... 14,556,298 (08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 90932K-AA-7 . [19-2 B FIXED ...ceevvveineeiiiineneenn [ i e 16,174,075 |........... 14,556,298
Evergreen Basket of Long Fixed Rate CROWN CASTLE INTL CORP-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiiiiiiiiiins foovineinniiiiiiieennes feneiinns 14,334,217 |........... 13,898,150 |08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 22822V-AE-1 . JUNSECURED ........eovevviumniiinnniiiinns [ 2 riiiiiiiiiiiiiecccciieeeen foeei, 14,334,217 |........... 13,898, 150
Evergreen Basket of Long Fixed Rate GLENCORE FUNDING LLC-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiieennns feniiiinns 15,186,625 |........... 15,161,570 |08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 378272-AF-5 . JUNSECURED NOTE .........cccvvvvvnerincns [ 2 oiiiiiiiiiiiiicciciieenen foees 15,186,625 |........... 15,161,570
Evergreen Basket of Long Fixed Rate Aviation Capital Group L-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinieiniiiiiiiineees foneiinnns 26,489,674 |........... 24,658,551 | 08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 05369A-AA-9 . JUNSECURED ........ccoervimrrerneniiinnnns [ 2 iiiiiiiiiiiiiinecciiiieenen foeeeens 26,489,674 |........... 24,658,551
Evergreen Basket of Long Fixed Rate Mettler-Toledo Internati Senior

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 45,350,000 |........... 44,265,636 | 08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 502688-BE-3 . Note Ser .........ccocvviiiiiiiiiiininns [2 i [ 45,350,000 |........... 44,265,636
Evergreen Basket of Long Fixed Rate Elmwood CLO | Ltd-ELMW1 2019-1A BR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovineniniiiiiiiennens foneiiinns 10,000,000 |............ 9,835,080 (08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 200015-AN=6 . |-eeeeeeieieeeeiiee e [T [ 10,000,000 |............ 9,835,080
Evergreen Basket of Long Fixed Rate Kayne CLO 9 Ltd-SERIES 20-9A CLASS

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiniiiis Joevininiiiniiiiiienens foeeiiiinns 7,850,000 |............ 7,698,707 |08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 486610-AE-1 . BT weveeeiiiiiiiieeciiiieececeieeeen [T e 7,850,000 |...ovvennns 7,698,707
Evergreen Basket of Long Fixed Rate

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiiiins foovinnnnniiiiiiieenens foneiinnns 15,000,000 |........... 14,607,075 |08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 04019L-AL-8 . | ARES LI CLO Ltd-ARES 2019-51A AR [ 1 ..ooeviiiiiiiiiiiiiiiiiien feeeeis 15,000,000 |........... 14,607,075
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-11 Ltd-CIFC 2018-

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviivieiniiiiins foovinnnnnniiiiiiieneees feniiiinns 15,000,000 |........... 14,634,345 | 08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o A7180H-AC-9 . [2A A2 e | T o 15,000,000 |........... 14,634,345
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-SERIES 18-

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninnciiiiiieeeees foniiiinns 11,750,000 |........... 11,472,947 (08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 55821A-AC-2 . [28A CLASS A2 ....eevvevvininiineeiicnns [ 1 e 11,750,000 |........... 11,472,947
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2020-111-BABSN

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninniiiiiiiennens foneiiinns 35,500,000 |........... 29,621,732 | 08/30/2019 ..... 08/30/2039 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06762X-AA-0 . [2020-3A B .....ooviiiiiiiiiiiiiiiiiiinees [ 2 i [ 35,500,000 |........... 29,621,732

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%EY3 ... ABS Bank Loans and Corporate Bonds |2 .. ..21,000,000 |...........21,000,000 (08/30/2019 ..... 08/30/2039 ..... Interest Rate Swap .... 186856-AC-6 . [Facility .. ...21,000,000 ...21,000,000
Evergreen Basket of Long Fixed Rate Yara Internationa

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccooeiiiiiienennnics foerenes 200,000,000 |......ceevenes 925,475 |.......... (63,031,291)| 08/30/2019 ..... 08/30/2049 ..... Interest Rate Swap .........ccooevees Jooriiiiiiiniiiiiieens feeene (63,917,371) [ 984851-AF-2 . [UNSECURED ......ccerriuumirrririiiiiinees |2 i eeieieeeees Joeeeiiiiieees 925,475 |..eeeennnns 886,080
Evergreen Basket of Long Fixed Rate Edwards Lifesciences Cor-SENIOR

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiieiiiiis Jooviiieecieiiiieeees feeeeeiis 30,169,387 |........... 30,073,830 (08/30/2019 ..... 08/30/2049 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 28176E-AD-0 . JUNSECURED ........ceverrimmmneeriiiiiies [ 2 i feeeeeeeee 30,169,387 |........... 30,073,830
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 .......ccooeiiiiiiiiiiiiiiis Jooviiniiee e feeeeeiis 36,977,289 |........... 35,884,138 | 08/30/2019 ..... 08/30/2049 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 361448-BC-6 . | GATX Corp-SENIOR UNSECURED ......... |2 weeererriiiiiiiiiiiiiiiieeee feeeeee 36,977,289 |........... 35,884,138
Evergreen Basket of Long Fixed Rate BUNGE LTD FINANCE CORP-SENIOR

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiiiiniiiiis Jooviieiieeieiiiiieeees feeeeeies 17,682,049 |........... 17,103,823 |08/30/2019 ..... 08/30/2049 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 120568-AX-8 . [UNSECURED ........eeveeieiiiiiiiiiiiiiiis [ 2 i o 17,682,049 |........... 17,103,823
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiniiiiis Jooviniieeieiiiiieeees feeeeeiis 18,157,561 |........... 16,815,868 | 08/30/2019 ..... 08/30/2049 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 00908P-AC-1 . | Air Canada 2017-1 Class -SECURED . [2 ........cccoeeeeiiiiiiinnnnns foeeeeeiie 18,157,561 |........... 16,815,868
Evergreen Basket of Long Fixed Rate CHURCH & DWIGHT CO INC-SENIOR

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooeiiiiiiiriiriiis Jooviiinieee e foeeeiiis 5,193,045 |............ 5,166,270 |08/30/2019 ..... 08/30/2049 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 171340-AN-2 . |UNSECURED ......eeveeeieiiiiiiieeiiins [ 2 i o 5,193,045 |............ 5,166,270
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 .......ccooeiiiiiiiiiiiiiiis Jooviiniiee e feeeeeiis 45,194,446 |........... 37,951,233 |08/30/2019 ..... 08/30/2049 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 23338V-AE-6 . | DTE Electric Co-SECURED ............. [ 1 coceiiiiiiiiiiiiiiiiiens feeee 45,194,446 |........... 37,951,233
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 .......ccoeeiiiiiimiiiiiiiins fooinieeeeeiiieeeeees foeeeeis 131,999,99% |.......... 117,192,926 |08/30/2019 ..... 08/30/2049 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 575427-A9-8 . [Fixed Line .....coccuveereriiiiiiiininns [ 2 i [ 131,999,996 |.......... 117,192,926
Evergreen Basket of Long Fixed Rate FS Global Credit Opportu-FS GLOBAL

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeviriiiiinnnnnin foerenee 306,000,000 |........... 75,000,000 |.......... (21,925,715)| 09/03/2019 ..... 09/03/2049 ..... Interest Rate Swap .........ccocooees |ooriiiiinniiiiiiieens e (95,638,444) [ 30290Y-AC-5 . [CREDIT v [ 1 e 75,000,000 |........... 73,712,729
Evergreen Basket of Long Fixed Rate

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 10,464,084 |........... 10,269,521 [09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 801060-AD-6 . | Sanof i-SENIOR UNSECURED ............. [1 coceeiiiiiiiiiiiiiiiiens feeeee 10,464,084 |........... 10,269,521
Evergreen Basket of Long Fixed Rate

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiiiinniiiss Joviiiieei e feeeeiiiis 7,048,893 |............ 6,720,010 |09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 00108H-AH-3 . | AEP Texas Inc-SENIOR UNSECURED ... [2 ....ooeoriviimmniiriiiiiinnnns o 7,048,893 |............ 6,720,010
Evergreen Basket of Long Fixed Rate Toyota Motor Corp-SENIOR UNSECURED

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 21,200,000 |........... 20,670,509 (09/03/2019 ..... 09/03/2049 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e 892331-AD-1 . |eeieieieeiiiiiiiieeeeeiieeeeeeneeens [ 1 [ 21,200,000 |........... 20,670,509
Evergreen Basket of Long Fixed Rate salesforce.com Inc-SENIOR UNSECURED

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiineriiiis Jooviiiieeeieiiieeees feeeeiiis 20,698,283 |........... 20,371,966 (09/03/2019 ..... 09/03/2049 ..... Interest Rate Swap .........ccoceers Joriiiiiiniiiiiiiiees o THBOL-AF-1 . | [ 1 e 20,698,283 |........... 20,371,966
Evergreen Basket of Long Fixed Rate General Dynamics Corp-SENIOR

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeeiiiiiiinieniiis |ooviiiiiiees i foeeeeiiieis 8,023,293 |............ 7,728,550 [09/03/2019 ..... 09/03/2049 ..... Interest Rate Swap .........ccceeeers |ooviiiinnneiiiiiiiiines foiiiiiiiiiiin, 369550-BC-1 . JUNSECURED ........oceeevsiueeneeeniinnns [T oo o, 8,023,293 |............ 7,728,550
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Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
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9 10 11 12 13 14 15 16
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Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
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Evergreen Basket of Long Fixed Rate Toyota Industries Corp-SENIOR

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 23,851,663 |........... 22,637,112 | 09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 892330-AC-5 . JUNSECURED .......ccevevvvuunneeneniinnnns [ 1o [ 23,851,663 |........... 22,637,112
Evergreen Basket of Long Fixed Rate

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiies fooviinniniiiiiiiinenens foneiiinns 35,000,000 |........... 34,504,735 |09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 50188G-AT-0 . |LOM XVITT LP-LCM 18A ATR ...oooooees [ 1 e [ 35,000,000 [........... 34,504,735
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foninniniiiiiiiieenees feneiiinns 44,450,500 |........... 43,943,676 |09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 13876J-AC-6 . [TRA A oo [ T o 44,450,500 |........... 43,943,676
Evergreen Basket of Long Fixed Rate Federal Realty Investmen-SENIOR

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 2,302,845 |............ 2,246,750 (09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 313747-AU-1 . JUNSECURED .......cceveriiiumirnneniiinnns [2 i o, 2,302,845 |............ 2,246,750
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 60,629,748 |........... 53,828,620 |09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 57542Z-A9-8 . [Fixed Line .......ccoeerviiiiinnnnnnnns [ 2 i e 60,629,748 |........... 53,828,620
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnns |oevinns 255,000,000 |.......... 140,999,9% |........... 46,471,105 [09/03/2019 ..... 09/03/2049 ..... Interest Rate Swap ........cccoveeees |ooviinnininiiiiiiienns foeenns (78,712,247) | 57542Z-A9-8 . [Fixed Line ...cccvvverriiiiiiiniiiiiiins |2 s oo 140,999,996 |.......... 125,183,352
Evergreen Basket of Long Fixed Rate Bank of New York Mellon -SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 7,954,647 |............ 7,596,198 (09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 06406R-AF-4 . JUNSECURED .........coeevviuvrmerneniinnns [T oo e 7,954,647 |............ 7,596,198
Evergreen Basket of Long Fixed Rate United Airlines 2014-1 C-SECURED

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 7,800,883 |............ 7,873,183 09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 90932P-AA-6 . INOTE ...oovvereiiiiiiiieeiiiiiieeeeeiis [ 2 e o 7,800,883 |............ 7,873,183
Evergreen Basket of Long Fixed Rate Mitsubishi UFJ Financial-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,845,524 |........... 12,419,685 (09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 606822-AV-6 . JUNSECURED .........cccovvureeerennicnnns [T o e 12,845,524 |........... 12,419,685
Evergreen Basket of Long Fixed Rate

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,088,580 |............ 3,015,594 1 09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 857477-AN-3 . | State Street Corp-SR UNSECURED .... [1 .cccvviiiiiiiiiiinnniiiiinns o 3,088,580 |............ 3,015,594
Evergreen Basket of Long Fixed Rate Narragansett Electric Co-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 6,800,000 |............ 6,561,426 (09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 631005-BH-7 . JUNSECURED ........covvevimnrnenneniinnns [T oo e 6,800,000 |.....eeeennn 6,561,426
Evergreen Basket of Long Fixed Rate

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 2,349,770 |............ 2,314,602 [09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 532457-AZ-1 . | Eli Lilly & Co-SENIOR UNSECURED .. [1 .ccevveiviiiiiiiiiniiiiiiies o 2,349,770 |...oouneeees 2,314,602
Evergreen Basket of Long Fixed Rate

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,102,201 |........... 11,812,912 |09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 09062X-AF-0 . | BIOGEN INC-SR UNSECURED ............. [2 eeevrriiiiiiiiiiiiiiiiinnen foeeeins 12,102,291 |........... 11,812,912
Evergreen Basket of Long Fixed Rate JPMorgan Chase & Co-SUBORDINATED

57629*ES6 ... ABS Bank Loans and Corporate Bonds |1 .. ...3,112,695 |............ 2,948,547 [09/03/2019 ..... 09/03/2049 ..... Interest Rate Swap .... 46625H-JY-7 . INOTE .. ....3,112,6% ... 2,948,547
Evergreen Basket of Long Fixed Rate I11inois Too

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiiiinnnnin Jooviiniinieiiiiiienens feeeiiiinns 2,711 471 ... 2,661,478 09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 452308-AX=7 . JUNSECURED ........cevvrviiuvrnnrneniinnns [T oo o 2,711,471 [ 2,661,478
Evergreen Basket of Long Fixed Rate Walt Disney Co/The-SENIOR UNSECURED

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 28,190,102 |........... 28,152,514 |09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occvveeees |ooriinnniiniiiiiiinns o 254687-CP-9 . oo [T [ 28,190,102 |........... 28,152,514
Evergreen Basket of Long Fixed Rate Federal Realty Investmen-SENIOR

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 7,629,853 |............ 7,123,093 [09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 313747-AY-3 . JUNSECURED ........covvviiurinernniiinnns [2 i o 7,629,853 |.......... 7,123,093
Evergreen Basket of Long Fixed Rate JetBlue 2019-1 Class A P-JETBLUE

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 8,195,388 |............ 7,288,722 09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o ATT143-AJ-0 . 19-T A e [ 2 i e 8,195,388 |............ 7,288,722
Evergreen Basket of Long Fixed Rate

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,195,301 |............ 5,969,438 |09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 670346-AP-0 . | Nucor Corp-SENIOR UNSECURED ........ [1 .occviiiiiiiiiiiiiiiiiiinns o 6,195,301 [............ 5,969,438
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2006~

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,981,573 |............ 1,847,769 |09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 78442G-RY=4 . J2 CLASS B ..eoeeeiiiienieceiiiieeeeeen [ 1 e 1,981,573 |.oeveeeennn 1,847,769
Evergreen Basket of Long Fixed Rate

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiiiiininins |ooniiiininniiiiiieenns o 100,000,000 |........... 98,854,300 | 09/03/2019 ..... 09/03/2049 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 420860-AA-9 . |Kingsland VI Ltd-KING 2013-6A AR . [1 ...ooovriviiniiiiniiiiiiienns [ 100,000,000 |........... 98,854,300
Evergreen Basket of Long Fixed Rate Steele Creek CLO 2014-1 -SERIES 14-

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinennnnns |oeninnns 250,000,000 |......... 100,673,083 |........... 67,400,147 (01/08/2020 ..... 01/08/2032 ..... Interest Rate SWap .........ccovenes |ooriiiininiiiiiiiienns o (32,056,474)| 85816H-AC-8 . [1RA CLASS A ..eovvevvinnieeinciiiiineens |1 s oo 100,673,063 |........... 99,456,621
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 91,424,392 |........... 90,103,998 |01/08/2020 ..... 01/08/2032 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 125550-AN-6 . [TA ATR e [ T o 91,424,392 |........... 90,103,998
Evergreen Basket of Long Fixed Rate ALM X1V Ltd-SERIES 14-14A CLASS

57629*EB3 ... ABS Bank Loans and Corporate Bonds |1 .. ..15,900,000 |... .. 15,752,225 | 01/08/2020 ..... 01/08/2032 ..... Interest Rate Swap .... 74988L-AA-2 . JATR2 .. ...15,900,000 .. 15,752,225
Evergreen Basket of Long Fixed Rate CIFC Funding

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 15,500,000 |........... 15,363,259 |01/08/2020 ..... 01/08/2032 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 12550A-AT-3 . [BA ATR2 ..oooiiiiiieiieiiiiiiiceeeeis [ T o 15,500,000 |........... 15,363,259
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-SERIES 18-3A

57629*EB3 ... ABS Bank Loans and Corporate Bonds |1 .. ..15,000,000 |... .. 14,389,590 | 01/08/2020 ..... 01/08/2032 ..... Interest Rate Swap .... 88432U-AC-0 . ...15,000,000 .. 14,389,590
Evergreen Basket of Long Fixed Rate

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 11,900,000 |........... 11,465,400 |01/08/2020 ..... 01/08/2032 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 00190Y-BF=1 . |+eeeeeiieeeeiiiie e [T [ 11,900,000 |........... 11,465,400
Evergreen Basket of Long Fixed Rate

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 24,914,459 |........... 24,626,825 |01/08/2020 ..... 01/08/2032 ..... Interest Rate SWap ........cccovevees |ooviinniiininiiiiiinns o 05875H-AA-1 . | Ballyrock CLO 2018-1 Ltd .....ccooo [ 1 coeviiiiiiiiiien [ 24,914,459 |........... 24,626,825
Evergreen Basket of Long Fixed Rate KKR Wolverine | Ltd Class A Senior

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie fovviinnnniiiiiiiiiinens foveeiinns 12,538,886 |........... 11,476,620 |01/08/2020 ..... 01/08/2032 ..... Interest Rate SWap .......cccoeerrs |ovviiiinniniiiiiiiinns foviiiiiiiiiiis 482510-AA-6 . oo [T e [, 12,538,886 |........... 11,476,620
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Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629*EB3 ... ABS Bank Loans and Corporate Bonds |1 .. 9,826,086 |............ 9,826,086 | 01/08/2020 ..... 01/08/2032 ..... Interest Rate Swap .... 186858-AC-6 . [Facility . ....9,826,086 ....9,826,086
Evergreen Basket of Long Fixed Rate CCOF Onshore Co-Borrower Revolvin

57629%EW7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeeiriiiiinnnnnnns foeeenee 200,000,000 |......... 127,900,000 |........... 9,266,101 [01/08/2020 ..... 01/08/2035 ..... Interest Rate Swap .........ccccoees |ooriiiiniiiiiiiiiens e (31,633,899) | 12499#-MM-8 . [Loan ........ooeeriiieiiriiiiiiiiineeeens |1 i s 127,900,000 |......... 127,900,000
Evergreen Basket of Long Fixed Rate

57629*EW7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..19,168,422 |...........17,884,193 |01/08/2020 ..... 01/08/2035 ..... Interest Rate Swap .... 61744Y-AK-4 . | Morgan Stanley-SENIOR UNSECURED ... ... 19,168,422 ...17,884,193
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 4 L-DCLO 2022-

57629%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnriiii Jooviiiiiee e feeeeiies 49,957,999 |........... 49,966,300 |01/08/2020 ..... 01/08/2035 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 25255N-AA-6 . JAA AT .o [T [ 49,957,999 |........... 49,966,300
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2019-111-BABSN

57629*EW7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..14,707,541 |...........14,801,910 |01/08/2020 ..... 01/08/2035 ..... Interest Rate Swap .... 06761K-AL-5 . [2019-3A ATR .... ... 14,707,541 ...14,801,910
Evergreen Basket of Long Fixed Rate Hofer Financial

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccoeeiriiiiinnnnnnns Joereies 400,000,000 |........... 74,770,000 |.......... (39,258,057)| 02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap A3158#-AC-3 . Note Ser ....coovvcuemrerriiiiiineeeeees [ 1 e 74,770,000 |........... 72,619,091
Evergreen Basket of Long Fixed Rate TPF Equity REIT Operatin Gtd Senior

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniiiiii Jooviiiiieiieiieeeees [ 79,100,000 |........... 75,011,796 (02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 87278%-AD-4 . Note ...ooeoiiiiiiiiiiiiiiiiieeeiiens [T [ 79,100,000 |[........... 75,011,796
Evergreen Basket of Long Fixed Rate AquaSure Finance Pty Ltd Gtd Senior

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnriiii Jooviiiiiee e feeeeiies 57,050,000 |........... 56,325,009 | 02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e Q0458*-AB=5 . [SECU ..eeverrruvreneeereiiiineeeeeeiiens [ 1 i [ 57,050,000 |........... 56,325,009
Evergreen Basket of Long Fixed Rate Johnson Matthey PLC Senior Note Ser

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnriiii Jooviiiiiee e feeeeiies 59,800,000 |........... 55,366,607 (02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e GB147%-AD-8 . |.eeeereiieeiiiiiieiee e [T [ 59,800,000 |........... 55,366,607
Evergreen Basket of Long Fixed Rate

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiiniiinii Joviiiiiei e feeeeiies 62,900,000 |........... 62,103,120 (02/11/2020 ..... 02/11/2050 ..... Interest Rate SWap .........ccocoeees Joriiiiiiniiiiiiiiees o 786584-A#-9 . | Safran Senior Note Ser .........cccco [2 cooriiiiiiiiiiiiiiiiiin e 62,900,000 |........... 62,103, 120
Evergreen Basket of Long Fixed Rate Australia Pacific Airpor Gtd Senior

57629*FA4 ... ABS Bank Loans and Corporate Bonds |1 .. ..62,800,000 |...........61,365,117 [02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .... Q0832%-AD-8 . |Note .. . ...62,800,000 ...61,365,117
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 3--ANCHC

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiiiinniiiss Joviiiieei e feeeeiiiis 7,500,000 |............ 6,999,180 (02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 03330A-AE-2 . [2014-3RA C ..o [ 1 e 7,500,000 |-..eevnennns 6,999, 180
Evergreen Basket of Long Fixed Rate

57629*FA4 ... ABS Bank Loans and Corporate Bonds |1 .. 6,750,000 |............ 6,479,399 | 02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .... 00119Y-AC-7 . | AGL CLO Ltd-AGL 2021-10A B .... ....6,750,000 ....6,479,3%9
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiiniiiiii Jooviiiiiee e feeeeiies 12,025,000 |........... 11,544,409 (02/11/2020 ..... 02/11/2050 ..... Interest Rate SWap ........cccoceeers Jooriiiininiiiiiiiiiees o 06762J-AC-7 . [2021-2A B ...oeeeieiiiiiieeciiieeees [ 1 [ 12,025,000 |........... 11,544,409
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO Ltd-NEUB 2021-

57629*FA4 ... ABS Bank Loans and Corporate Bonds |1 .. ..11,900,000 |...........11,513,607 [02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .... 64133V-AC-1 . |44A B ... |1 ...11,900,000 ...11,513,607
Evergreen Basket of Long Fixed Rate Bain Capita 1-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiiiinniiiss Joviiiieei e feeeeiiiis 6,100,000 |........cc.. 5,816,911 |02/11/2020 ..... 02/11/2050 ..... Interest Rate SWap ........cccoceeers Jooriiiininiiiiiiiiiees o 05682E-AE-3 . BA B .eeeeeeeeeeiieiee e [T e 6,100,000 |......ccn.. 5,816,911
Evergreen Basket of Long Fixed Rate

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiinniiiii Joviieiiee e feeeeeiis 14,621,269 |........... 14,621,280 |02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 00119Y-AA-1 . | AGL CLO 10 Ltd-AGL 2021-10A A ..... [1 coceeeiiiiiiiiiiiiee [ 14,621,269 |........... 14,621,280
Evergreen Basket of Long Fixed Rate ANCHORAGE CREDIT FUNDING-SERIES 18-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 14,000,000 |........... 13,403,656 (02/11/2020 ..... 02/11/2050 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 03330P-AA-7 . BA CLASS A ooooiiiiieiiiiieeeeees [ 1 [ 14,000,000 |........... 13,403,656
Evergreen Basket of Long Fixed Rate

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniiiiii Jooviieieee e feeeeiies 13,100,000 |........... 12,676,136 |02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 75009P-AC-1 . |Rad CLO 12 Ltd-RAD 2021-12A B ..... [1 .cceereieiiiiiiieeciiiee [ 13,100,000 |........... 12,676,136
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2022-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 10,000,000 |........... 10,024,570 |02/11/2020 ..... 02/11/2050 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 08179P-AE-2 . [27A BT woeeeeeiiieiieieiieeeeeeee [ 1 [ 10,000,000 |........... 10,024,570
Evergreen Basket of Long Fixed Rate

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiieeieiiieeees feeeeiiis 6,625,000 |............ 6,376,026 |02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 48250E-AS-4 . | KKR CLO 30 Ltd-KKR 30A BR ......oceo [1 oo e 6,625,000 |[............ 6,376,026
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiiiiii Jooviiiiiec e feeeeeies 43,000,000 |........... 43,000,000 (02/11/2020 ..... 02/11/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 515095-MI-6 . |-eevveeeeeeeiiiiniee e [T [ 43,000,000 |[........... 43,000,000
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2018-

57629*EJ6 ... ABS Bank Loans and Corporate Bonds |1 .. ..23,681,157 |......... (30, 138,897) [ 02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .... 06761M-AB-3 . |IA A2 ... ...23,681,157 ...24,072,716
Evergreen Basket of Long Fixed Rate Madison Par!

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiieeieiiieeees feeeeiiis 5,500,000 |............ 5,299,872 | 02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 55820B-AL-1 . J4BA BR ....eeeeeeeeeiieiieee e [ 1 e 5,500,000 |[............ 5,299,872
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019-

57629*EJ6 ... ABS Bank Loans and Corporate Bonds |1 .. ..15,000,000 |........... 14,732,190 [02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .... 38137Y-AS-0 . J4A BR ... . ...15,000,000 ... 14,732,190
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 11,500,000 |........... 11,174,999 (02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 282523-Al-1 . | 1828 CLO Ltd-GUGG4 2016-1A ATJR .. [1 .oceeeeiiiiiiiiiiiiiiiee [ 11,500,000 |........... 11,174,999
Evergreen Basket of Long Fixed Rate CARLYLE US CLO 2018-3 LT-CGMS 2018-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininniniis Joviiiiiei e feeeeiiis 8,000,000 |........c... 7,703,608 |02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e 14317R-AC-3 . [BA ATB e [T e e 8,000,000 |-...evvennns 7,708,608
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2020-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviiiiiiiiiiinnniis Joviiiieei e feeeeiiiis 7,700,000 |........c.. 7,532,841 [02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e B7118G-AG-2 . BA B e [T e 7,700,000 |-..eeveennns 7,532,841
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO XIV-NEUB 2013-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeeiiiiiiinieniiis |ooiiiiinines i foeeeeiiies 9,200,000 |............ 8,948,187 |02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccoeeeers |ooviiiinnneiiiiiiiiines foiiiiiiiiiii, 64129J-BG-4 . J14ABR2 ......cooeeeiiiinneeeeeiiieeees [T i o 9,200,000 |............ 8,948,187
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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 Eaton Vance CLO 2018-1 L-EATON

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 8,000,000 |............ 7,783,296 (02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 27831B-AE-3 . J2018-1A B ..o [ 1 e 8,000,000 |...eevvennnn 7,783,296
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2021-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiies fooviinniniiiiiiiinenens foneiiinns 14,700,000 |........... 14,112,515 (02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 55821L-AC-8 . [B9A B ..eeiieiiiiiiiieeiiiieeceeens [T e 14,700,000 |........... 14,112,515
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foninniniiiiiiiieenees feneiiinns 14,187,074 |........... 13,988,881 |02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 553205-AC-9 . |MP CLO Il LTD-MP3 2013-1A AR ..... [1 cocerreiiiiiiiiiiiiiiiiien [ 14,187,074 |........... 13,988,881
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-SERIES 18-3A

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 9,500,000 |............ 9,069,251 {02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 88432U-AE-6 . JCLASS B ...evevieeiieiiiiiieeeccieeees [T e 9,500,000 [............ 9,069,251
Evergreen Basket of Long Fixed Rate BALLYROCK CLO 2018-1 LTD-SERIES

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 3,160,734 |............ 3,086,534 (02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05875H-AC-7 . J2018-1A CLASS A2 .....evvvvveeiinnnens [ 1 e 3,160,734 |............ 3,086,534
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 7 -ANCHC

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiiiinnnnin fooniinniiiniiiiiienens feeeiiiinns 9,950,000 |............ 9,641,570 (02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 033287T-BC-8 . [2015-7A BR2 FLOATING .....cevveeeeees [ 1 oo o 9,950,000 [............ 9,641,570
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 8,000,000 |............ 7,833,296 (02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o T4979V-AE-3 . | RR Ltd-RRAM 2018-5A A2 ......ccccoen [T oo e 8,000,000 |....evveenns 7,833,296
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 20,000,000 |........... 19,163,100 |02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 74980P-AC-7 . | ALM Ltd/KY-SERIES 21-14A CLASS A2 [1 .evveviiiiiiiiiiiniiiiiiens fereeeens 20,000,000 |........... 19,153,100
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-1A B1

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 7,700,000 |......oec..n 7,170,533 (02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o O7314H-AC-3 . |eeereeieeeeeiiieee e [T e 7,700,000 |...evvennnn 7,170,533
Evergreen Basket of Long Fixed Rate Madison Park Funding XXI-MDPK 2018-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 11,461,794 |........... 11,262,928 (02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 558200-AG-0 . J2OA B ..eeeiiiiiiiiiieeeiieeeeeeens [T [ 11,461,794 |........... 11,262,928
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 7,000,000 |.......cc... 6,986,105 |02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 501880-AL-5 . | LOM XVITT LP-LOM 19A BR ...ooovvvees [ 1 oo e 7,000,000 |...evveennns 6,986,105
Evergreen Basket of Long Fixed Rate GT Loan Financing | Ltd -SERIES

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniininin fooniinniieeiiiiiieeens feeeiiiinns 7,000,000 |......oec..n 6,883,044 (02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 36248M-AL-1 . J2013-1A CLASS BR .....ovvveveviinneenns [ 1o e 7,000,000 |...evveennns 6,883,044
Evergreen Basket of Long Fixed Rate Sound Point Clo XXXI Ltd-SNDPT

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins foviininniiiiiiiieenees foneiiinns 10,100,000 |............ 9,429,158 |02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 83615P-AC-1 . J2021-3A B ....ooovriiiriienneiiiiieenens [ 1 e 10,100,000 |............ 9,429,158
Evergreen Basket of Long Fixed Rate CenterPoint Properties T Senior

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 14,135,000 |........... 13,677,182 |02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 151895-D%-7 . [Note Ser .........oocovvvevveriiiinnnnnns [ 1o o 14,135,000 |........... 13,677,182
Evergreen Basket of Long Fixed Rate RREEF America REIT 11, | Senior

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviivviniiininne foovviiiiiiiiiiiiniinns feeviienens 15,000,000 |........... 12,973,245 102/20/2020 ..... 02/20/2050 ..... Interest Rate SWap .....ovevevvevnnven fovvenniiiiiis e 749866-BB-6 . [Unsecured Notes .......cceovvevuvvennne [ 1 oo e 15,000,000 |[........... 12,973,245

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeviiiiiiiiineiiiii fooviieieee e feeeeiies 16,000,000 |........... 16,000,000 | 02/20/2020 ..... 02/20/2050 ..... Interest Rate SWap ........cccoceeers Jooriiiininiiiiiiiiiees o 186858-AC-6 . [Facility ...ooeooeeeeeeeeiiiiiinieeenees [ 1 o 16,000,000 |........... 16,000,000
Evergreen Basket of Long Fixed Rate KREF Lending VI LLC - Term Loan

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeviriiiiinnnnnin foerenee 215,000,000 |........... 50,250,049 |.......... (12,984,376)| 02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccccoees |ooriiiiiiniiiiiiieens e (63,234,425) [ 500798-MS-5 . [Series 2019-7 ......oeervvcinnneenneees [T oo e 50,250,049 |........... 50,250,049
Evergreen Basket of Long Fixed Rate Peace Park CLO Ltd-PCEPK 2021-1A A

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiniiiii Jooviieineeieiieieeees feeeeeies 24,300,000 |........... 23,746,470 | 02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e TOATOM-AC-9 . |oeeeireeeeeeeiiinneeeeeeiiieeeeeeineeees [ 1 [ 24,300,000 |........... 23,746,470
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniriiii fooviieiiee e feeeeeies 22,000,000 |........... 20,513,878 (02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 97315T-AE-2 . [2017-1A BR ..ooeeeeiiiiiceccieees [ 1 [ 22,000,000 |........... 20,513,878
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-2 Ltd-TICP 2016-6A

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 35,975,660 |........... 35,671,064 (02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 87246M-AS-1 . JAR2 ... [T [ 35,975,660 |........... 35,671,064
Evergreen Basket of Long Fixed Rate

57629*FCO ... ABS Bank Loans and Corporate Bonds |1 .. ..21,000,000 |........... 20,484,366 (02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .... 55821C-AC-8 . | Atrium IX-ATRM 9A BR2 .. 1 ...21,000,000 ...20,484,366
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-SERIES 19-

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiiiiii Jooviiiiiec e feeeeeies 24,000,000 |........... 23,464,248 |02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 38137Y-AQ-4 . J4A CLASS AJR ..oooeeeiiiiceciiees [ 1 [ 24,000,000 |........... 23,464,248
Evergreen Basket of Long Fixed Rate

57629*FCO ... ABS Bank Loans and Corporate Bonds |1 .. 8,900,000 |............ 8,758,704 | 02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .... 87271L-AJ-1 . | TIAA CLO | Ltd-TIA 2016-1A AR ... ....8,900,000 ....8,758,704
Evergreen Basket of Long Fixed Rate Flatiron CLO 18 Ltd-FLAT 2018-1A

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiinniiiii Joviieiiee e feeeeeiis 27,000,000 |........... 26,641,332 | 02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 338836-AA-5 . e [T [ 27,000,000 |........... 26,641,332
Evergreen Basket of Long Fixed Rate Kingsland Ltd-SERIES 18-8A CLASS A

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiieeieiiieeees feeeeiiis 8,100,000 |.......ece.. 7,980,104 |02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 42086P-AC-7 . |eeerrieiieeiiiieeee e [T e 8,100,000 |-....oveunns 7,980,104
Evergreen Basket of Long Fixed Rate Millennium Pipeline Comp Senior

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 19,930,785 |........... 20,834,136 | 02/20/2020 ..... 02/20/2050 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 60040#-AB-8 . [SecUred ..........cccoueeeereiiiiieeneens [T o [ 19,930,785 |........... 20,834,136
Evergreen Basket of Long Fixed Rate Manchester United Football Club,

57629%EV9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccooevvriiiiiinnnnnnns foerenes 250,000,000 |........... 51,500,000 |.......... (29,655,922) [ 02/25/2020 ..... 02/25/2050 ..... Interest Rate Swap .........ccoeeeees Jooreiiiiiiniiiiiieens [ (78,755, 147) [ G5791#-AA-9 . |Ltd Senior SeCU .......ccceeverreeccnn | 1 eeiiiiiiiiiiie e 51,500,000 |[........... 49,099,225
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629%EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......cceoeiiiiiiiiiiiiiiies fooiiiieeeciiieeeeees feeeees 189,999,994 |......... 168,686,787 | 02/25/2020 ..... 02/25/2050 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e 57542Z-A9-8 . [Fixed Line .....occceveereriiiiiiiininns [ 2 i [ 189,999,994 |......... 168,686,787
Evergreen Basket of Long Fixed Rate Victoria Power Networks Gtd Senior

57629*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeiiiiiinnieiiiiss |ooiiiiiiieiiiiiiiiieees foeeeiiies 39,500,000 |........... 36,668,245 | 02/25/2020 ..... 02/25/2050 ..... Interest Rate Swap .........ccocoeers |ooviiiiinnniiiiiiiiines foiiiiiiiiiie, 09396#-AK=7 . INote .....ceoeeceeereeiiiiiinnenniiiiens [ 1 i feee 39,500,000 |........... 36,668,245
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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

57629%EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 24,238,638 |........... 23,781,556 | 02/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 04351L-AA-8 . | Ascension Heal th-UNSECURED BOND ... 1 ....ooevviiiiiiiiinnniiiiiiens foeennnns 24,238,638 |........... 23,781,556
Evergreen Basket of Long Fixed Rate lowa Interstate Railroad Senior

57629*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiies fooviinniniiiiiiiinenens foneiiinns 26,401,563 |........... 25,619,258 | 02/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 462476-AA-2 . [Secured .........coecuveereiiiiinienneens [T e 26,401,563 |........... 25,619,258
Evergreen Basket of Long Fixed Rate Fonterra Co-operative Gr Senior

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccveviiiinnnnnnnns |oeiinns 250,000,000 |........... 37,900,000 |.......... (42,061,694)]02/25/2020 ..... 02/25/2050 ..... Interest Rate Swap ........cccoveeees |ooviiniininiiiiiinnnns feeens (78,216,096) [ 03920#-AL-3 . |Unsecured Notes ..........ccccocvvvnees | 1o | 37,900,000 |........... 36,154,402
Evergreen Basket of Long Fixed Rate South Jersey Gas Co. First Mortgage

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 42,700,000 |........... 41,589,885 | 02/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occovevees |oorninnniiniiiiiinnns o 838515-G%-9 . |eeeuriiiieeeeiiiee e [T [ 42,700,000 |........... 41,589,885
Evergreen Basket of Long Fixed Rate DNP Select Income Fund | Senior

57629*EZ0 .......... |ABS Bank Loans and Corporate Bonds ..30,200,000 |...........29,868,042 [02/25/2020 ..... 02/25/2050 ..... Interest Rate Swap .... 23325P-A*-5 . [Secured . ...30,200,000 ...29,868,042
Evergreen Basket of Long Fixed Rate Envestra

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 36,150,000 |........... 38,249,737 | 02/25/2020 ... 02/25/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 03535#-AD-8 . [SecUred ..........ccceuveeereiiinnennnens [T e 36,150,000 |........... 38,249,737
Evergreen Basket of Long Fixed Rate RREEF AMERICA REIT Il INC SR UNSECD

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiniieiiies fonininniiiiiiiieeeens foneiiins 39,000,000 |........... 37,125,348 | 02/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 74986@-AV-3 . NT SER D ..eovevvevinniiieneeiiiieeeeens [ 1 e 39,000,000 |........... 37,125,348
Evergreen Basket of Long Fixed Rate Fonterra Co-operative Gr Senior

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 38,250,000 |........... 36,193,030 | 02/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 03920#-AG-4 . Note ....oooviiiiviiiiiiiiiiiiieeniies [T e 38,250,000 |........... 36,193,030
Evergreen Basket of Long Fixed Rate

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiinss foovinnnniciiiiiieeeees foeneiiins 31,035,352 |........... 27,204,366 | 02/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 873050-CM-1 . | TTX CO-SENIOR UNSECURED ..........oo. [T coeiriiiiiiiiiiiiiniiiiiens feees 31,035,362 |........... 27,204,366
Evergreen Basket of Long Fixed Rate KEYCORP STUDENT LOAN TRU-SERIES

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooniinniiniiiiiiinnens feneiiiiiinns 778,79 |.ooovveeennnne 744,033 |02/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 493268-BII-5 . [2004-A CLASS 1B .....cevveereeeiinens [ 1o el 778,796 |..ooveevnnnnnns 744,033
Evergreen Basket of Long Fixed Rate VOYA CLO 2017-4 LTD-SERIES 17-4A

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 7,900,000 |............ 7,563,697 (02/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 929160-AC-6 . JCLASS B ..ovvvvieeiieiiiiiieeeccieeees [T e 7,900,000 |..euvveennns 7,563,697
Evergreen Basket of Long Fixed Rate Ares XLII1 CLO Ltd-SERIES 2017-43A

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniininin fooniinniieeiiiiiieeens feeeiiiinns 7,050,000 |............ 6,723,592 | 02/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 04016P-AN-8 . JCLASS CR ...eeveierreeiieeiiiiinieeeeens [T e 7,050,000 |...ooveennn 6,723,592
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES 18-

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiininnnnie Jooniinniieniiiiiienens feeeiiiinns 7,000,000 |......oece.n 6,828,479 (02/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 14315R-AE-1 . [4A CLASS A2 ..o [T o 7,000,000 |...uvveennns 6,828,479
Evergreen Basket of Long Fixed Rate ECOM Atlantic Inc - Guaranteed

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 45,500,000 |........... 43,444,174 102/25/2020 ..... 02/25/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 27889*-AM-1 . [Series A Senior Note ..........ccoeoen [T oo e 45,500,000 |........... 43,444,174
Evergreen Basket of Long Fixed Rate Mirvac Group Finance Ltd Senior

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 250,000,000 |........... 38,900,000 |......... (48,216,704) [ 02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........cccoveeees |ooriiiininniiiiiiiinns o (83,522,811)| 06235#-AN-2 . [Note ......eevvrriinnnnineniiiiiiinennnns |1 o 38,900,000 [........... 35,306, 107
Evergreen Basket of Long Fixed Rate RS 2018 Private, LLC Senior Secured

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 32,482,500 |........... 31,447,543 |02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o TAITIU-AA=3 . | [T [ 32,482,500 |......c... 31,447,543
Evergreen Basket of Long Fixed Rate BMW U.S. Capital LLC Gtd Senior

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 35,600,000 |........... 34,982,126 | 02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 05565E-G8-8 . Note .....eovvvuveeennriiiiiiiieeeiiiens [T e 35,600,000 |........... 34,982,126
Evergreen Basket of Long Fixed Rate DEXUS Funds Management L Senior

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 38,150,000 |........... 34,947,193 |02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 03189*-AC-3 . Note Ser .......occovvveveviiinnnennnnnns [ 1o e 38,150,000 |........... 34,947,193
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiinineiiins fovinniiiiiiiiineeees feneiiiins 60,000,000 |........... 60,000,000 |02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 515095-MI-6 . |-eeeeeeeeeeeeeiieee e [T [ 60,000,000 |........... 60,000,000
Evergreen Basket of Long Fixed Rate

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 31,100,000 |........... 29,450,021 | 02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 74264*-AC-0 . | PRISA LHC Senior Note Ser .......... [1 .ccooiiiiiiiiiiiiiiiiiinns o 31,100,000 |........... 29,450,021
Evergreen Basket of Long Fixed Rate

57629*FD8 ... ABS Bank Loans and Corporate Bonds ..32,900,000 |........... 32,812,655 [02/26/2020 ..... 02/26/2050 ..... Interest Rate Swap .... 48661E-B*-8 . ...32,900,000 ... 32,812,655
Evergreen Basket of Long Fixed Rate

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 16,000,000 |........... 15,548,240 (02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 65023P-A0-3 . AR ...eeiiiiiiiiiiieeeeiieeeeeen [T [ 16,000,000 |........... 15,548,240
Evergreen Basket of Long Fixed Rate

57629*FD8 ... ABS Bank Loans and Corporate Bonds 9,850,000 |............ 9,554,480 | 02/26/2020 ..... 02/26/2050 ..... Interest Rate Swap .... 48254H-AC-8 . | KKR Clo 32 Ltd-KKR 32A B ... ....9,850,000 .... 9,554,480
Evergreen Basket of Long Fixed Rate Elmwood CLO VI Ltd-ELMW7 20

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,300,000 |............ 8,117,491 |02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 290020-AC-3 . [eeeureeeirrieerieeeree e [ T [ 8,300,000 |....evvennnn 8,117 491
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2017-

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiniinnnin Jooviinniiiiiiiiiienens foeeiiiinns 5,125,000 |............ 4,899,116 (02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05683H-AS-4 . J2A CR2 ...evvveeeieeiiiiieeeeceieeeens [T e 5,125,000 |............ 4,899,116
Evergreen Basket of Long Fixed Rate BABSON CLO LTD-SERIES 17-1A CLASS C

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 5,100,000 |............ 4,937,621 (02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 08760B-Ad=1 . |-eeeeereeeeeeeeiiiiee e [T e 5,100,000 |....cvveennn 4,937,621
Evergreen Basket of Long Fixed Rate Chanel Limited Senior Note Series A

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 39,500,000 |........... 38,507,247 | 02/26/2020 ..... 02/26/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o G2037*-AA=4 . oo [T [ 39,500,000 |........... 38,507,247
Evergreen Basket of Long Fixed Rate

57629*FF3 ... ABS Bank Loans and Corporate Bonds ..50,000,000 |..........(57,623,346) [ 06/15/2020 ..... 06/15/2050 ..... Interest Rate Swap .... 143133-AA-4 . [ CGMS 2021-6A A1 . ...50,000,000 ...48,831,350
Evergreen Basket of Long Fixed Rate Signal Peak CLO 9

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 50,000,000 |........... 48,909,000 (06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 826700-AA-7 . AT oo [T [ 50,000,000 |[........... 48,909,000
Evergreen Basket of Long Fixed Rate

57629*FF3 ... ABS Bank Loans and Corporate Bonds ..13,100,000 |...........12,811,486 [06/15/2020 ..... 06/15/2050 ..... Interest Rate Swap ... 03766G-AQ-5 . | Apidos CLO XXVI-APID 2017-26A AR ...13,100,000 ...12,811,486
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Evergreen Basket of Long Fixed Rate Diameter Capital CLO 1 L-DCLO 2021-

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 60,599,855 |........... 59,170,013 (06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 25255D-AA-8 . [TA ATA eveiiiiiiiiiinee [T [ 60,599,855 |........... 59,170,013
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiies fooviinniniiiiiiiinenens foneiiinns 13,600,000 |........... 12,922,312 | 06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 97316L-AC-2 . [2017-3A BR ...oeoiiiriiiieeiiiieenees [T e 13,600,000 |........... 12,922,312
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foninniniiiiiiiieenees feneiiinns 11,525,000 |........... 11,067,884 | 06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 482520-AJ-6 . | KKR Clo 25 Ltd-SERIES 25 CLASS BR [ 1 ..eevveveiiiiiiiiiiniiiiiiees feeeeees 11,525,000 |........... 11,067,884
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2019-1-SERIES 2019-

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 11,000,000 |........... 10,616,628 | 06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 06759J-AS-7 . |1A CLASS BR .....evvveeeeiiiniieneennes [ 1 e 11,000,000 |........... 10,616,628
Evergreen Basket of Long Fixed Rate GREYWOLF CLO VI Ltd-GWOLF 2018-1A

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 9,200,000 |............ 9,016,350 (06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 39809G-AC-9 . A2 .eoiiiiiiiiiee e [T 9,200,000 [............ 9,016,350
Evergreen Basket of Long Fixed Rate OAKTREE CLO 2018-1 LTD SR SECD NT

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiiiinnnnin fooniinniiiniiiiiienens feeeiiiinns 8,650,000 |............ 8,325,426 | 06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o B7400F-AE-1 . JCL A2 weeeeeeiiiieeneeiiiiiieeeeeeens [ 1 e 8,650,000 |............ 8,325,426
Evergreen Basket of Long Fixed Rate Buttermilk Park CLO Ltd-BMILK 2018-

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 8,179,923 |............ 8,185,103 |06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 124186-AA-7 . [TA AT oo [ T e 8,179,923 |............ 8,185,103
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-3 Ltd-CANYC 2021-3A

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 11,000,000 |........... 10,564,884 |06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 13B78M-AC-0 . B e [ T o 11,000,000 |........... 10,564,884
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2016-1-BABSN 2016-1A

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,200,000 |............ 6,957,108 |06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 06750M-AE-1 . AR ..evrveiieiiiiiiiieeceiiineeeeeee [T e 7,200,000 |...evveennns 6,957,108
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2016-1 -OHALF

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,900,000 |............ 6,745,130 (06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o B7110U-AN-9 . J2016-1A BIR ..eoeeiiiiieiieniiieenns [T e 6,900,000 |....evvennnn 6,745,130
Evergreen Basket of Long Fixed Rate TICP CLO X LTD-SERIES 18-10A CLASS

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 6,700,000 |............ 6,533,190 (06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 87249C-AC-5 . B evveeeeeiiiiniiieeeiiiieeeeeeiieeees [T [ 6,700,000 |.....oeeenns 6,533,190
Evergreen Basket of Long Fixed Rate CCOF Onshore Co-Borrower Revolving

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 25,000,000 |........... 25,000,000 (06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 12499#-MM-8 . [Loan ....eeeeviiiiiiiiiiiieiiiiieeeen [ T o 25,000,000 [........... 25,000,000
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,052,266 |............ 6,115,190 |06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 87250R-AA-2 . | TICP CLO XV Ltd-TICP 2020-15A A .. [1 .ocvvreiiiiiiiiiiieiiiiines foeees 6,052,266 |............ 6,115,190
Evergreen Basket of Long Fixed Rate Elmwood CLO IV Ltd-ELMW4 2020-1A B

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 5,800,000 |............ 5,637,994 | 06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 20002G-AC-5 . |-eeenrriieeeeeiiiee e [T 5,800,000 |....evvennns 5,637,994
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,750,000 |............ 5,672,095 | 06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 77340G-AL-5 . | Rockford Tower CLO 2017-2 Ltd ..... [1 .occrriiiiiiiiiiiiiiiiiinns o 5,750,000 [............ 5,572,095
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 5,650,000 |............ 5,169,558 (06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occvveeees |ooriinnniiniiiiiiinns o 50200F-AG-4 . | LCM 26 Ltd-SERIES 26A CLASS C ..... [1 «oceriiiiiiiiiiiiiiiiiiiines e 5,650,000 |[............ 5,169,558
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 5,250,000 |............ 5,092,579 | 06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 12555X-AG-6 . | CIFC Funding Ltd-CIFC 2019-6A C .. [1 ..cccvvirriiiiiiininiiiinins o 5,250,000 [............ 5,092,579
Evergreen Basket of Long Fixed Rate TCW Direct Lending Structured

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 14,236,842 |........... 14,196,979 (06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 87241F-AA-0 . [Solutions 2019 LLC - Class A Note . [1 ..cooevriiiiiniinnniiiiiiens fees 14,236,842 |........... 14,196,979
Evergreen Basket of Long Fixed Rate PRISA LHC, LLC Senior Note Series C

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 21,500,000 |........... 20,045,461 | 06/15/2020 ..... 06/15/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o TAB4*-AE-6 . |eeeerrieeeeeeiiieeeeeeieeeeeeeeee [T [ 21,500,000 |........... 20,045,461
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 300,000,000 |........... 56,445,868 |.......... (84,793,926)| 06/29/2020 ..... 06/29/2050 ..... Interest Rate Swap ........ccooeevees Jooviiiniiniiiiiiiennns feee (129,644,414) [ 149123-CJ-8 . | Caterpillar Inc-SENIOR UNSECURED . [1 ..coeovvriiiiiiinnniiiiiien fereeennnnns 56,445,868 |........... 44,850,488
Evergreen Basket of Long Fixed Rate UnitedHeal th Group Inc-SENIOR

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 50,517,329 |.......c.. 35,133,618 | 06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 91324P-EA-6 . JUNSECURED ........eovvvvummnenneniinnnns [ 1 e 50,517,329 |........... 35,133,618
Evergreen Basket of Long Fixed Rate Carnegie Institution of -UNSECURED

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 46,541,072 |........... 33,896,421 | 06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 143499-AB-7 . [ceeeeeiiiiieeeeiiie e [ T o 46,541,072 |........... 33,89, 421
Evergreen Basket of Long Fixed Rate Fred Hutchinson Cancer R-UNSECURED

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 44,773,958 |........... 35,658,903 | 06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 355611-AA-2 . oo [T [ 44,773,958 |........... 35,658,903
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,804,177 |........... 10,994,675 (06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 29157T-AD-8 . | Emory University-UNSECURED ......... [1 «ocooeiriiiiiiiiiiniiiiiiens feens 12,894 177 |........... 10,994,675
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiies fooniininiiiiiiiiieneens foneiiinns 86,000,000 |........... 86,000,000 |06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 86,000,000 |........... 86,000,000
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2021-

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 6,700,000 |............ 6,447,624 (06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 14318D-AC-6 . [3SA A2 ..oovriiiiiiiieeiciiieneeeeeens [ T e 6,700,000 |.....oeeennn 6,447,624
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foviiinniciiiiiieneees foniiinnns 25,904,073 |........... 18,023,049 (06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 26442T-AH-0 . | Duke University-UNSECURED .......... [1 «ocooiiiiiiiiiiiiiiiiiiinns fees 25,904,073 |........... 18,023,049
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiinss foonininniiiiiiiieneees foneiiinns 25,636,8%8 |........... 18,667,804 | 06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap ........cccovevees |ooviiinininiiiiiiinns o 06654D-AC-1 . | Banner Health-UNSECURED ............. [1 cocooiiiiiiiiiiiiiiiinns o 25,636,898 |........... 18,667,804
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 11,750,000 |........... 11,170,361 | 06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 50200F-AE-9 . | LCM 26 Ltd-SERIES 26A CLASS B ..... [1 «ccevriiriiiiiiiiiiiiiiiiiens feeeeis 11,750,000 |........... 11,170,361
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2017-

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiinnniiiiie foviiinnniiiiiiiiiiinees foveeiinnns 11,600,000 |........... 11,317,598 |06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap .......ccoovnes |ovviiiiiininiiiiiiiinss foviiiiiiiiiiiis 64130H-AN-1 . J24A BR FLOATING ......ccvvevvevviinnee [T oo foeenin, 11,600,000 |........... 11,317,598
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Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 10,325,000 |............ 9,848,512 06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05683E-AQ-5 . [2A BR .eeeveeeiiiiiieeeiiiieeeceeens [T e 10,325,000 |............ 9,848,512
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnviivviiniiininns foorveiiniiiiiiiiinienns forviinnnns 42,350,531 |ouuiennnns 39,442,108 [06/29/2020 ..... 06/29/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 44919*-AC-2 . || 595 Express, LLC Senior Secured |71 ...ovevuvivniviiiiiiiiiiiinns Joveeennnns 42,350,531 |.eevnnnen 39,442,108
Evergreen Basket of Long Fixed Rate CSLB Holdings, Inc. Gtd Senior Note

57629*HD6 ... ABS Bank Loans and Corporate Bonds |1 .. ..16,600,000 |... ....568,367 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ... 12656%-AD-4 . ...16,600,000 ... 16,146,405
Evergreen Basket of Long Fixed Rate

57629*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 16,500,000 |........... 16,298,073 |07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 12656%-AC-6 . 16,500,000 |........... 16,298,073
Evergreen Basket of Long Fixed Rate Transpower New Zealand L Senior

57629%H6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 16,500,000 |........... 15,930,569 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......ccovvvvveriicinnne fooriiiiiiiieiiiiiieens o 091948-AC-1 . Note Ser ......oovevveverriiinnnenennnes [T e 16,500,000 |........... 15,930,569
Evergreen Basket of Long Fixed Rate Oaktree Capital Manageme Senior

57629*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 16,450,000 |........... 15,933,651 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index .....cccvvvvveriiiinnns fooriiiiiiiieiiiiiienns o 674003-A%-9 . Note Ser ........ccovevveriiiinnnennnnnns [T e 16,450,000 |........... 15,933,651
Evergreen Basket of Long Fixed Rate American Airlines Group Senior

57629%HD6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin fooniinniieiiiiiiienens feeeiiiinns 8,591,875 [............ 7,937,567 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......cccvvvvveriicinnne fooviiiiiiiieiiiiiienns o 02379*-AA-7 . [Secured Notes Class A .....cccooeveees [T oo e 8,591,875 |............ 7,937,567
Evergreen Basket of Long Fixed Rate University of Chicago/Th-UNSECURED

57629*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 37,500,034 |........... 35,983,339 |07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o MIN-AK-6 . BOND oo [T e 37,500,034 |........... 35,983,339
Evergreen Basket of Long Fixed Rate KAYNE ANDERSON MLP INVT CO-SR

57629%HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 14,250,000 |........... 13,852,837 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o 486606-K#-2 . JUNSECD SER KK .....cevvveeeeeiiinenens [ 1 e 14,250,000 |........... 13,852,837
Evergreen Basket of Long Fixed Rate BABSON CAPITAL PARTN INVS TR-SR

57629*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 15,000,000 |........... 14,795,250 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index .....cccvvvvveriiiinnns fooriiiiiiiieiiiiiienns o 05616B-A*-1 . JCONV NT ...ovveieeiiiiiiinieiiiiiieeees [ 2 i foees 15,000,000 |........... 14,795,250
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57629*HD6 ... ABS Bank Loans and Corporate Bonds |1 .. ..13,500,000 |........... 12,364,583 [07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ... THT0*-AN-9 . [Ser ... . ...13,500,000 ... 12,364,583
Evergreen Basket of Long Fixed Rate

57629*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 11,900,000 |........... 11,113,208 |07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 73020*-AK-9 . | PNG Companies LLC Senior Secured . [1 ...coovviiiiiiininiiiinnnns foeninins 11,900,000 |........... 11,113,208
Evergreen Basket of Long Fixed Rate Austin Powder Holdings C Senior

57629*HD6 ... ABS Bank Loans and Corporate Bonds |1 .. ..13,730,000 |........... 13,422,187 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ... 05237*-AH-7 . |Note Ser .. ...13,730,000 ... 13,422,187
Evergreen Basket of Long Fixed Rate Oaktree Capita

57629*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 14,325,000 |........... 13,579,513 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index .....cccvvvvveriiiinnns fooriiiiiiiieiiiiiienns o 674003-A8-7 . Note Ser .......cccovevreriiinnnennnnnns [T e 14,325,000 |........... 13,579,513
Evergreen Basket of Long Fixed Rate Anchorage Capital Clo 13-ANCHC

57629*HD6 ... ABS Bank Loans and Corporate Bonds |1 .. 7,175,000 |............6,918,831 | 07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ... 033201-AN-5 . [2019-13A B1R ... .... 7,175,000 ....6,918,831
Evergreen Basket of Long Fixed Rate Hardwood Funding

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeviiiiinnnnnnnns |oevinns 200,000,000 |........... 23,000,000 |......... (58,030,586)  09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........cccoveeees |ooriiiininniiiiiiiinns o (79,488,574) | 412425 -AY-8 . |.oeeeiiiiiiieiieiiieieeeeciieeeeeeeeee | T i o 23,000,000 |........... 21,457,988
Evergreen Basket of Long Fixed Rate QIC Finance (Shopping Ce Gtd Senior

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 22,190,000 |........... 20,652,677 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o Q7795#-AA-0 . Note .....oooiiiiriiiiiiiiiiiieeniens [T [ 22,190,000 |........... 20,652,677
Evergreen Basket of Long Fixed Rate Wellman Park CLO Ltd-SERIES 21-1A

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,700,000 |.......cc... 7,453,469 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 949723-AC-4 . JCLASS B ..vvviieiieciiiiiieneceieeens [T e 7,700,000 |...evveeenns 7,453,469
Evergreen Basket of Long Fixed Rate American Airlines Group Senior

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 9,475,432 |............ 8,790,421 [09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 02376*-AA-0 . [Secured .........ccoceveeereeiiiiinnnnens [T oo e 9,475,432 |....uveeennn 8,790,421
Evergreen Basket of Long Fixed Rate Austin Powder Holdings C Senior

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 21,600,000 |........... 21,211,740 {09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 05237*-AF-1 . Note Ser .......cccvvvivriiiinininnninns [2 i fe 21,600,000 |........... 21,211,740
Evergreen Basket of Long Fixed Rate

57629*FJ5 ... ABS Bank Loans and Corporate Bonds |1 .. ..18,600,000 |... ...17,994,291 (09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... (20448-BA-2 . | Compass Group PLC Senior Note Ser ...18,600,000 ... 17,994,291
Evergreen Basket of Long Fixed Rate WINGS Aviation 62696 USD Tranche A-

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 15,694,099 |........... 14,515,347 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 929287-22-6 . |1 LN oo [T [ 15,694,099 |........... 14,515,347
Evergreen Basket of Long Fixed Rate CSLB Holdings, Inc. Gtd Senior Note

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 20,400,000 |........... 18,947,520 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 12656%-AK-8 . [eeeeeenieeieeeeeiiieee e [ T o 20,400,000 |........... 18,947,520
Evergreen Basket of Long Fixed Rate YORKSHIRE WTR SERV BRADFORD-GTD SR

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 21,100,000 |........... 20,802,849 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o G98508-AC-7 . SEC CL A eevvvveeeeiirieeeeceiiieeeees [T [ 21,100,000 |........... 20,802,849
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiniinnnin Jooviinniiiiiiiiiienens foeeiiiinns 8,950,000 |............ 8,509,213 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 5018AN-AP-7 . JCLASS CR ..eevveviirneiieeniiiniineeeens [T e 8,950,000 [............ 8,509,213
Evergreen Basket of Long Fixed Rate

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 28,012,589 |........... 23,830,321 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 141781-BJ-2 . [Cargill Inc-SENIOR UNSECURED ....... [T .oooiiiiiiiiiiiiiiiiieiiiins o 28,012,589 |........... 23,830,321
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2017-

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 8,500,000 |............ 8,185,347 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 38136F-BJ-1 . [TABIR2 oo [T e 8,500,000 |....ovveennn 8,185,347
Evergreen Basket of Long Fixed Rate Voya CLO 2018-4 Ltd-SERIES 18-4A

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinninnnnie Jooniinniieniiiiiienens foeeiiiinns 7,560,000 |............ 7,257,989 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoveeees |ooviinnniininiiiinns o 92917W-AY=4 . JCLASS BR ...eveviieiiiiieniciiiiieeeens [T e 7,550,000 |............ 7,257,989
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2021-2A

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins fovinniniciiiiieneeees foneiiins 13,850,000 |........... 13,266,873 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 05684R-AE-2 . B .evvvveeeiirriiineeiiirieneeeecineeeees [T e 13,850,000 |........... 13,266,873
Evergreen Basket of Long Fixed Rate

57629*FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinnniiiiie foviiinniniiiiiiiiiinees foveiiinnns 13,700,000 |........... 13,103,913 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .......coeeres |ooviiiiinniniiiiiiiiinns foviiiiiiiiiiis 48255A-AC-2 . | KKR CLO 36 Ltd-KKR 36A B ......oocc [ 1 ooovveeiiiiiiiieiiiiiiiiiens foeeenns 13,700,000 |........... 13,103,913
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Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2019-

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 5,500,000 |............ 5,317,433 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 08182B-AN-8 . [17A BR ..eoeeiiiiiiiieiiiiiceeccs L U R, 5,500,000 [............ 5,317,433
Evergreen Basket of Long Fixed Rate CenterPoint Properties T Senior

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiies fooviinniniiiiiiiinenens foneiiinns 18,050,000 |........... 17,941,213 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 151895-C*-8 . [Note Ser ...........ccccvviiiiiinnnnennne T [ 18,050,000 |........... 17,941,213
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foninniniiiiiiiieenees feneiiinns 17,900,000 |........... 16,062,028 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o THT0%-AH-9 . [Series U coeveeeeeriicineeneeciiineenes [ 1 e 17,900,000 |........... 16,062,028
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 22,000,000 |........... 22,000,000 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |oorninnniiniiiiiinnns o 515095-MI-6 . .o T [ 22,000,000 [........... 22,000,000
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57629*FLO .......... |ABS Bank Loans and Corporate Bonds |1 .. ..18,750,000 |......... (61,123,211)09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... THT0%-AC-3 . [Ser ... 1. ...18,750,000 ... 18,237,956
Evergreen Basket of Long Fixed Rate Major

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 20,100,000 |........... 19,342,934 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 56081#-CA-6 . [Term Note ........cccceevviiiunienninnns L S 20,100,000 |........... 19,342,934
Evergreen Basket of Long Fixed Rate

57629*FLO .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinvviiniininns foovveiiniiiiiiiiiiiiinns foreiienns 20,450,000 |......cen.. 20,246,850 [09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e (20448-AY-1 . | Compass Group PLC Senior Note Ser [ 1 ..vveeeviiniiiiiiiiiiiiinns Joeeeninns 20,450,000 |.......c... 20,246,850
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Note

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovinninniciiiiiieeeees foneiinnns 18,700,000 |........... 17,639,112 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 12425 -AU-6 . [Sr .evriiiiiiiiiiiee s T [ 18,700,000 |........... 17,639, 112
Evergreen Basket of Long Fixed Rate Gl Manager L.P. Senior Secured

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiinss foovinnnniciiiiiieeeees foeneiiins 19,315,000 |........... 18,422,161 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 36198*-AA-4 . Notes ........cccoveiiiiiiiiiiiiiiiiiins T [ 19,315,000 |........... 18,422, 161
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 17,700,000 |........... 16,918,527 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 12825 -AX-0 . oo T [ 17,700,000 |........... 16,918,527
Evergreen Basket of Long Fixed Rate Oncor Electric Delivery SR SECD NT

57629*FLO .......... |ABS Bank Loans and Corporate Bonds |1 .. ..15,900,000 |........... 15,408,467 [09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... 68233J-A0-3 . [SER B ... ...15,900,000 ... 15,408,467
Evergreen Basket of Long Fixed Rate

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 78,317,205 |........... 85,377,928 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 931142-CS-0 . | WAL-MART STORES INC-SENIOR NOTE .. [1 .ccevvvvriiiiiiiiiniiiiiiens foreeeins 78,317,205 |........... 85,377,928
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57629*FLO .......... |ABS Bank Loans and Corporate Bonds |1 .. ..27,700,000 |...........26,940, 161 09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... 38176D-AJ-8 . [2015-26A AR ... ...27,700,000 ...26,940,161
Evergreen Basket of Long Fixed Rate AEP Transmission Company Senior

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinennnnns |oeninnns 200,000,000 |........... 24,000,000 |......... (56,307,868)  09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap ........cccoveeees |ooviiniininiiiiiinnnns feeens (79,597,780) [ 00114*-AR-4 . INote Ser .........cccceeviiiuvinieeiinns T [ 24,000,000 |........... 23,289,912
Evergreen Basket of Long Fixed Rate

57629*FM8 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..25,700,000 |........... 25,344,877 [09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... G4622#-AB-5 . ...25,700,000 ...25,344 877
Evergreen Basket of Long Fixed Rate

57620%FM8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 24,750,000 |........... 24,287,348 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o G0646#-AN-9 . 24,750,000 |........... 24,287,348
Evergreen Basket of Long Fixed Rate

57629*FM8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviinniiiiiiininns foovveiiniiiiiiiiinieines foreviennns 23,900,000 |..euernnnn 22,698,786 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 57169*-AU-1 . [Mars, Inc. Senior Note Ser ......... T s [oreeien 23,900,000 |...eueens 22,698,786
Evergreen Basket of Long Fixed Rate Mirvac Group Finance Ltd Gtd Senior

57620%FM8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 21,750,000 |........... 21,274,262 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 06235#-AF-9 . Note .....oooiiiiiiiiiiiiiiiiieenies [T e 21,750,000 |........... 21,274,262
Evergreen Basket of Long Fixed Rate

57629*FM8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviivviniiininne foovviiiiiiiiiiiiniinns feeviienens 20,150,000 |.....eeenns 19,736,300 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 25763#-AE-0 . [Donaldson Co Inc Senior Note Ser . [1 covvereiviiiiiiiiiiiiiiiinns o 20,150,000 |....cevnne. 19,736,300
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620%FM8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiniiniiiiins foovnninneiiiiiiiieneens foeeiiinns 135,999,996 |.......... 120,744,226 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 575427-A9-8 . [Fixed Line ......ccooevvrriiiunninnnennns 2 s [ 135,999,996 |.......... 120,744,226
Evergreen Basket of Long Fixed Rate

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 13,000,000 |........... 12,827,672 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 4825011-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR ........... T [ 13,000,000 |........... 12,827,672
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 150,000,000 |............ 8,500,000 |.......... (51,603,645)| 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .........ccovenes |ooriiiininiiiiiiiienns o (59,398,018) | 74170%-AR-0 . [Ser ...covvcurevrrerriiiiiiieeiiiineenees | 1 i 8,500,000 |....ovvennnn 7,794,373
Evergreen Basket of Long Fixed Rate British Land Company PLC Senior

57620%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 9,200,000 |............ 9,124,468 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o G1108#-AF-5 . Note Ser .......occveeeveriiiinennnnnnns [ 1o o 9,200,000 [............ 9,124,468
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,500,000 |............ 7,985,750 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 12425 -BF-8 . |eeeiiiiiee e L U R, 8,500,000 |....ovvennnn 7,985,750
Evergreen Basket of Long Fixed Rate Johnson Matthey PLC Series A Senior

57629%FNG ... ABS Bank Loans and Corporate Bonds |1 .. 8,200,000 |............ 7,957,944 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... 479142-E6-6 . Notes ... . ....8,200,000 .... 7,957,944
Evergreen Basket of Long Fixed Rate Bridge Investmen

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 8,750,000 |............ 8,109,992 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 151515-YY-3 . [Secured Notes ............cccccevinnns L U R, 8,750,000 |.....vveennn 8,109,992
Evergreen Basket of Long Fixed Rate South Jersey Gas Co. Medium Term

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 5,133,334 |...cvveens 5,093,530 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 838515-F@-8 . Not ......eoviiiiiiiiiiiiiii s L U R, 5,133,334 |...coeeeenn 5,093,530
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP F Senior

57620%FN6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin Jooviinniinciiiiiiinens foeeiiiinns 7,386,855 |............ 7,348,243 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........cccovevees |ooviiinininiiiiiiinns o 184692-B8-9 . [Secured ...........coociiiiiiiiiiiinnns L U R, 7,386,855 |............ 7,348,243
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Fd Inc-

57629*FN6 .......... ABS Bank Loans and Corporate Bonds |1 ....ceeeveieiviiiniiiiniiiinns Joonreiiiiiiiniiiiniiins Joeeeeinens 7,386,855 |......unennn 7,070,452 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 184692-B#-7 . [Senior Secured .........ccvvireniennnns T s [ 7,386,855 |............ 7,070,452
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57629*FN6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinnniiiiies |ovviiinnnieiiiiiiiiiiens foieiiinns 4,866,805 |............ 4,520,902 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .......coeeres |ooviiiiinniniiiiiiiiinns foviiiiiiiiiiis 05389L-AK-9 . INote B7 ......ccocovriiiiiuniiiiiiiinnns 1o |, 4,866,805 |............ 4,520,902
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
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Other Notional Carrying Effective Maturity Carrying Other Carrying
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Evergreen Basket of Long Fixed Rate

57629*FN6 .......... ABS Bank Loans and Corporate Bonds |1 ...cceeeviinviiinviiiiiiinnns Joovriiiiiiiinciiiniiins o, 5,375,055 |...evevnnnen 5,334,382 109/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e C1466#-AA-6 . | CPR Leasing Ltd Senior Secured .... [2 .iovvevuviiinviiiiiiiiniinns Jooreinineens 5,375,095 [.oeevunennn 5,334,382
Evergreen Basket of Long Fixed Rate Vanguard Group, Inc. Senior Notes

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 6,950,000 |............ 6,894,087 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 92203#-AR-9 . [Series D ..cceeeeveieiinnniieniiiiieenns [T e 6,950,000 [............ 6,894,087
Evergreen Basket of Long Fixed Rate

57620%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 4,450,000 |............ 4,130,517 {09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 04018E-AE-1 . | Ares LIX CLO Ltd-ARES 2021-59A C1 [1 ..ccovvrrriiiiiiininiiiiiins o 4,450,000 |............ 4,130,517
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 4,554,717 |.oooennns 4,246,380 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 05389L-AH-6 . [Note B7 ....ceevevrviviiiiiiieiiiieens [ 1 e 4,854,717 |oooeenes 4,246,380
Evergreen Basket of Long Fixed Rate BHP Billiton Finance USA-SR

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 93,408,040 |........... 82,737,732 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 055451-AV=0 . JUNSECURED ........ccoevivurmernennicnnns [T o e 93,408,040 |........... 82,737,732
Evergreen Basket of Long Fixed Rate 2014 REPLACEMENT PWR STATUTORY TR

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins foovininnniiiiiiieneees foneiinnns 29,578,520 |......e... 28,654,280 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 90226#-AA-3 . SR SECD NT ...eevvveeeieiiirieeneeeinens [ 1 [ 29,578,520 |........... 28,654,280
Evergreen Basket of Long Fixed Rate

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeviiiiinnnnnnnns |oeninns 150,000,000 |........... 13,864,000 |......... (47,157,063) [ 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoveeees |ooriiiinenniiiiiiienns o (59,029,448) [ 78403D-AR-1 . | SBA Tower Trust-ASSET BACKED ...... [1 .ccooerrriiiiiiininiiiiiinns [ 13,864,000 |........... 11,872,385
Evergreen Basket of Long Fixed Rate RREEF America REIT 11, | Senior

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 6,700,000 |............ 6,585,122 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 74986@-AN-1 . Note Ser .......occouvveverviiinennnnnnns [ 1o e 6,700,000 |.....eeeennn 6,585,122
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,417,709 |............ 4,118,515 [09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05389L-AA-1 . Note A3 ..evveeieiiiiiiiiieciiieeees [T e 4,417,709 |............ 4,118,515
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,440,000 |............ 6,244,610 [09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o THT0*-AD-1 . 8r eveveieeeieiiiieeeeeeiineeeeeeee [T e 6,440,000 |............ 6,244,610
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 4,399,938 |............ 4,101,512 {09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 05389L-AD-5 . Note A3 .....eeeviiiiiiiiiiiiiiiiieeenes [T e 4,399,938 |............ 4,101,512
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 5,420,351 |......oeeen 5,153,361 [09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 05400F-AE-1 . [Secured .........coeevveereeviiinneneens [T oo o 5,420,351 |...couneens 5,153,361
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,403,893 |............ 5,151,899 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05400F-AG-6 . [Secured .........cccccvveereeviiinneennnns [T oo o 5,403,893 |............ 5,151,899
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Fd Inc-

57629*FP1 ... ABS Bank Loans and Corporate Bonds |1 .. 6,500,805 |... ....6,339,091 (09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... 184692-B*-1 . [Senior Secured ... ....6,500,805 .... 6,339,091
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiiiinnnnin Jooviiniinieiiiiiienens feeeiiiinns 5,049,568 |............ 4,803,250 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 05400F-AC-5 . [Secured .........ccccvveerervviinneennens [T oo e 5,049,568 |............ 4,803,250
Evergreen Basket of Long Fixed Rate Green Mountain Power Cor First Mtg

57620%FP1 ... ABS Bank Loans and Corporate Bonds |1 .. 5,200,000 |............ 5,646,560 |09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... 393154-L6-6 . |Bond .. ... 5,200,000 ... 5,646,560
Evergreen Basket of Long Fixed Rate Intercontinenta

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiiins foovinniniiiiiiiieeeens foneiiinns 36,662,782 |........... 30,472,081 [09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 45866F-AH-7 . JUNSECURED .........ocevvvmurernenniinnns [ 1o e 36,662,782 |........... 30,472,081
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2018-

57620%FP1 ... ABS Bank Loans and Corporate Bonds |1 .. ..20,000,000 |........... 19,585,920 [09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... 55819D-AE-6 . [31A A2A . . ...20,000,000 ... 19,585,920
Evergreen Basket of Long Fixed Rate MM Investmen

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiniiniiiiins foovnninneiiiiiiiieneens foeeiiinns 106,999,997 |........... 94,997,296 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 57542Z-A9-8 . [Fixed Line ......ccccuvvrrriiiiinnnnenns [ 2 i [ 106,999,997 |........... 94,997,296
Evergreen Basket of Long Fixed Rate

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 150,000,000 |............ 6,500,000 |.......... (52,502,748)| 09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap ........cccoveeees |ooviiniininiiiiiinnnns feeens (59,070,400) [ 90312*-AC-8 . | UNS Gas, Inc. Gtd Senior Note ..... |1 .oooriiiiiiiiiniiiiiiinnnns foeeeiiinns 6,500,000 |.....oeeennn 6,567,652
Evergreen Basket of Long Fixed Rate NARA Caves Lease Trust Lease Backed

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnin Jooviiiiiiiiiiiiiienens feeeiiiinns 3,987,716 |............ 4,022,305 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 63080#-AA-5 . [0& .ooriiiiiiiiieeiiiiiieneeeiiieeeeeee [T e 3,987,716 |............ 4,022,305
Evergreen Basket of Long Fixed Rate Johnson Matthey PLC Series B Senior

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,400,000 |............ 5,189,362 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 479142-E#-4 . Notes ....oooriiiniiiniiiiiiiiienneis [ 1 e 5,400,000 [............ 5,189,362
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,185,390 |............ 3,965,640 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 05400F-AA-9 . [Secured .........ccocvveereeiiiinnnennens [T oo e 4,185,390 |............ 3,965,640
Evergreen Basket of Long Fixed Rate

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........cooviviiviniiiiiinnnns fooviiiiinins o 559,697 |ouuiiirniinnnns 555,159 [09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvenniiiiiis e 055776-AN-0 . |BTMU Capital Corp. Equipment Note |1 ..ovverviiriiiiiiiiniiiiiines foreeeiiiinns 559,697 [.....covvennnns 555,159
Evergreen Basket of Long Fixed Rate

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 15,244,167 |........... 14,973,585 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 216378-AA-7 . | Cooks Venture Inc=SECURED .......... [1 coccoiiiiiiiiiinnniiiiiinns foins 15,244 167 |........... 14,973,585
Evergreen Basket of Long Fixed Rate Barings Middle Market CI-BMM 2019-

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 18,986,029 |........... 19,146,395 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 06761T-AG-7 . |IA B .ooovieieiiieeiiiieeeeeciieeeeees [T [ 18,986,029 |........... 19,146,395
Evergreen Basket of Long Fixed Rate MERCK SHARP & DOHME CORP-DEBENTURE

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,071,569 |............ 4,361,696 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 589331-AD-9 . |eeeiieieeeeeiiiee e [T e 4,071,569 |............ 4,361,696
Evergreen Basket of Long Fixed Rate AVALONBAY COMMUNITIES IN-SR

57629*FQ9 ... ABS Bank Loans and Corporate Bonds |1 .. .929,073 |... ....899,014 (09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... 05348E-AW-9 . |UNSECURED ... ....929,073 .899,014
Evergreen Basket of Long Fixed Rate

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiniinnnnie fooniiiniieeiiiiiieeens foeeiiiinns 4,500,000 |............ 4,173,156 {09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 74264*-AD-8 . | PRISA LHC LLC-SENIOR NOTE SER B ... [1 .ccevvreriiiiiiiieiniiiiines foreeees 4,500,000 |[............ 4,173,156
Evergreen Basket of Long Fixed Rate Toyota Motor Credit Corp-SENIOR

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinnniiiiies |ovviiinnnieiiiiiiiiiiens foieiiinns 5,155,400 |............ 4,786,983 [09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .......ccoovnes |ovviiiiiininiiiiiiiinss foviiiiiiiiiiiis 89236T-DR-3 . JUNSECURED .........ooovviivvnneeeiiiine [T oiiiiiiiiiiiiiiiiiiiiiiies o, 5,155,400 |............ 4,786,983
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Evergreen Basket of Long Fixed Rate

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 3,750,000 |............ 3,738,941 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 018522-D8-8 . | ALLETE Inc. First Mortgage ......... [1 cooovieiiiiiiiiiiiiiiiinns o 3,750,000 [............ 3,738,941
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Op Fd Inc-

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ......ccooivviiieniiiiiiinnnns foovvviniiniiiiiiiinns v 3,870,527 |...ceunnennn 3,737,635 [09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 18469P-A#-7 . [Senior Secured ......coevevvvevvvvennee |1 iiiiiieen [ 3,870,527 |[.cevuneennns 3,737,635
Evergreen Basket of Long Fixed Rate

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foninniniiiiiiiieenees feneiiinns 10,894,904 |........... 10,476,630 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 74980X-AC-0 . | ALM Ltd/KY-RRAM 2021-15A A2 ....... [1 cccoiiiiiiiiiiiiniiiiien feees 10,894,904 |........... 10,476,630
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Fd Inc-

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ......ccoviviiiviniiiiiiinnnns foovvviniiniiiiiiinnns v 3,767,648 | 3,637,351 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 184690-A#-5 . [Senior Secured ......coeveevveevvennne |1 i [ 3,767,648 |............ 3,637,351
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO XVI-SERIES

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 9,250,000 |............ 8,532,968 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 64131T-AS-3 . 2017 CALSS 16SA ...oovuvvveeeeeeinene [T e e 9,250,000 [............ 8,532,968
Evergreen Basket of Long Fixed Rate Kayne Anderson MLP Inves Senior

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiiiinnnnin fooniinniiiniiiiiienens feeeiiiinns 3,000,240 |............ 2,996,274 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 486606-J8-6 . Note Ser .........ccoceviriiiiinnnnnnnnns [T [ 3,000,240 |............ 2,996,274
Evergreen Basket of Long Fixed Rate Southwest Power Pool, In Senior

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 1,003,623 |............... 982,700 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 84519#-AF-1 . Note Ser ......oocovvvvveriiiinnnnnnnnns [T e 1,003,623 |......ceeennnne 982,700
Evergreen Basket of Long Fixed Rate

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........coovvvviviniiiiiinnnns foovinniinins s 108,986 [.......ccvnnnen 108,955 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 89838#-AA-5 . |Dartmouth College Senior Secured .. [1 ..oveervviiiiiiiiiiiiiiiines foreeiiieiins 108,986 |...uvevunennns 108,955
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 15-ANCHC

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 50,000,000 |........... 48,739,350 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 03320F-AN-4 . [2020-15A AR ....evvveveeriininiineeeee [T [ 50,000,000 |........... 48,739,350
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-3A A

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 21,000,000 |........... 20,356,413 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o O7316D-AA-4 . e [T [ 21,000,000 |........... 20,356,413
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2015-

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 6,425,000 |............ 6,173,969 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 08180X-AQ-5 . [BA ATBR ..eooeiiiiiiiiiieiiiiiieeeeeee [T e 6,425,000 |[............ 6,173,969
Evergreen Basket of Long Fixed Rate

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniininin fooniinniieeiiiiiieeens feeeiiiinns 2,450,000 |............ 2,277,324 109/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 04018X-AG-4 . | ARES CLO-ARES 2021-ALFA C .....oooee [ 1 ooiiiiiiiiiiiiiiinn e 2,450,000 |............ 2,217,324
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvviiiiiiinnnnnins |oevinns 300,000,000 |........... 24,973,834 |........ (108,784,726) [ 07/14/2020 ..... 07/14/2050 ..... Interest Rate Swap ........ccooeevees Jooviiininniiiiiiiennns feeee (136,449,126) [ 244199-Ali-5 . |Deere & Co-BOND ........eeevvevvvcnnne [ 1 oo [ 24,973,834 |........... 27,664,400
Evergreen Basket of Long Fixed Rate AUST & NZ BANKING GROUP-

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 21,465,000 |........... 27,305,639 | 07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 272066-36-8 . [SUBORDINATED NOTE .......ovvevvvvvinnns [ 1o [ 21,465,000 |........... 27,305,639
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 41,835,820 |........... 43,156,518 | 07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 873050-CB-5 . | TTX CO-UNSECURED NOTE .........ccceee [T ciiiiiiiiiiiiiiiiiiiens [ 41,835,820 |........... 43,156,518
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 36,104,870 |........... 36,787,217 (07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occvveeees |ooriinnniiniiiiiiinns o 594918-CB-8 . | MICROSOFT CORP-SENIOR UNSECURED ... [1 .eevvviiiiiiiiiiiiiiiiiiien foreeeins 36,104,870 |........... 36,787,217
Evergreen Basket of Long Fixed Rate KREF Lending VI LLC - Term Loan

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiiins foovnninnniiiiiiienenns foeeiiinns 137,343,949 |.......... 137,343,949 (07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 500798-M1-6 . [Series 2022-11 ......cccvvvvvreicinnns [ 1o [ 137,343,949 |.......... 137,343,949

PCRED |1 HOLDING | LLC, PCRED I1
HOLDING | OFFSHORE LP and PCRED |1

Evergreen Basket of Long Fixed Rate HOLDCO ARGUS S.A R.L.,-Term Loan

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 50,375,000 |........... 50,375,000 (07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 69324Z-M0-1 . [Series 20224 ........ccevveeeivcnnnnns [T oo [ 50,375,000 |........... 50,375,000
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 69,519,000 |........... 68,024,342 | 07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 46655H-AB-9 . [2022-11 A ..evveiiiiiiiiiineciieeee [T [ 69,519,000 |........... 68,024,342
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Len Senior

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 64,000,000 |........... 60,728,960 (07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 186858-AA-0 . [Secured Notes .........cccceevvevvicies [ 1 oo o 64,000,000 |........... 60,728,960
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 11,000,000 |........... 11,000,000 | 07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 515095-MI-6 . |-eeeeeeeeeeeeeiiiee e [T [ 11,000,000 |........... 11,000,000
Evergreen Basket of Long Fixed Rate

57629*FU0 ... ABS Bank Loans and Corporate Bonds |1 .. .. 13,785,405 |..........(55,567,191) [ 07/14/2020 ..... 07/14/2050 ..... Interest Rate Swap .... 662325-B0-7 . ... 13,785,405 ...13,188,000
Evergreen Basket of Long Fixed Rate

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,300,000 |........... 13,008,092 |07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o G1108#-AG-3 . Note Ser ........ccoveveveriiinnnnnennnes [T e 13,300,000 |........... 13,008,002
Evergreen Basket of Long Fixed Rate Piedmont Natural Gas Co. Senior

57629*FU0 ... ABS Bank Loans and Corporate Bonds |1 .. ..12,400,000 |........... 11,714,503 [07/14/2020 ..... 07/14/2050 ..... Interest Rate Swap .... 720186-F*-1 . |Note Ser .. ...12,400,000 ... 11,714,503
Evergreen Basket of Long Fixed Rate Hardwood Funding

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 11,600,000 |........... 11,182,110 | 07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 12425 -AT-9 . [8er eiviieieiiiiiiieeeecreieeeeen [T [ 11,600,000 |........... 11,182,110
Evergreen Basket of Long Fixed Rate Kayne Anderson Midstream SER H SR

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 11,042,308 |........... 10,935,447 (07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 48661E-C8-5 . JUNSECD NT ..o [ 1 e 11,042,308 |........... 10,935,447
Evergreen Basket of Long Fixed Rate Kayne Anderson Midstream SER | SR

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 10,534,615 |........... 10,079,684 |07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........cccovevees |ooviiinininiiiiiiinns o 48661E-C#-3 . JUNSECD NT .o [ 1 e 10,534,615 |........... 10,079,684
Evergreen Basket of Long Fixed Rate Bridge Investment Group Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiinss foonininniiiiiiiieneees foneiiinns 11,250,000 |........... 10,673,188 | 07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 151515-XX-6 . [Secured Notes ..........ccccvvvvvveic [T oo o 11,250,000 |........... 10,673,188
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinnniiiiies |ovviiinnnieiiiiiiiiiiens foieiiinns 9,925,000 |............ 9,410,002 [07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap .......coeeres |ooviiiiinniniiiiiiiiinns foviiiiiiiiiiis THT0*-AE-9 . J8er iicvvevveiiiiiiieeneeiiiiiieeeeeeeee [ 1o o, 9,925,000 |............ 9,410,002
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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

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinviiiniiinnns foovveiiniiiiiiiiinienns forviiinnns 10,000,000 |............ 9,695,290 | 07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 57169*-AT-4 . [Mars, Inc. Senior Note Ser ......... T s [oreeien 10,000,000 |....uveenens 9,695,290
Evergreen Basket of Long Fixed Rate Austin Powder Holdings C Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 8,600,000 |............ 8,456,475 (07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 05237%-AG-9 . [Note Ser .........ccocoiiiiiiiiinnnnnnnn. 2 e [ 8,600,000 |....cveeennn 8,456,475
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiniiiins foovnninneiiiiiieeneens foeeiiinns 105,999,997 |........... 94,109,470 | 07/14/2020 ..... 07/14/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 575427-A9-8 . [Fixed Line ......ccoceerrrviinniinnnnnnne 2 s [ 105,999,997 |........... 94,109,470
Evergreen Basket of Long Fixed Rate Brunswick Asset Financing LLC -

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiiiinnnnnnnns |oeiinns 250,000,000 |......... 119,331,707 |........... 20,153,000 {09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap ........cccoveeees |ooviiniininiiiiiinnnns feeens (99,178,707) [ 117028-AA-4 . [Term A Loan ........ccovvvuveeeeeviiiis | 1 i e 119,331,707 |......... 119,331,707
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57620%FK2 ... ABS Bank Loans and Corporate Bonds |1 .. ..61,000,000 |...........61,000,000 {09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... 515095-MI-6 . .o 1. ...61,000,000 ...61,000,000
Evergreen Basket of Long Fixed Rate Barings Corporate Invest

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 30,000,000 |........... 27,990,450 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 576292-YY-6 . [Convertible Not ..........cccceeriinne T [ 30,000,000 |........... 27,990,450
Evergreen Basket of Long Fixed Rate Oncor Electric Delivery & Senior

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiniieiiies fonininniiiiiiiieeeens foneiiins 26,500,000 |........... 25,694,374 109/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 68233J-A%-5 . [Secured ..........cccceeiiiiiiiiiniiennns T [ 26,500,000 |........... 25,694,374
Evergreen Basket of Long Fixed Rate CSL Finance Pty Ltd Gtd Senior Note

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 13,200,000 |........... 12,239,528 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o Q1297#-AK-4 . | T [ 13,200,000 |........... 12,239,528
Evergreen Basket of Long Fixed Rate

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 41,561,860 |........... 43,377,021 | 09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 20030N-AM-3 . | Comcast Corp-NOTE ...........cceueeee T [ 41,561,860 |........... 43,377,021
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-BABSN 2015-1A

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 2,045,000 |............ 1,984,959 (09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 056162-A0-3 . BR ..oeoiinreiiieeiiiiiineeeeiiieeeeeen [T e 2,045,000 [............ 1,984,959
Evergreen Basket of Long Fixed Rate Angel Oak Financial Stra Senior

57620%FK2 ... ABS Bank Loans and Corporate Bonds |1 .. ..18,900,000 |........... 17,264,904 [09/02/2020 ..... 09/02/2050 ..... Interest Rate Swap .... 03464A-A*-1 . |Note Series A .. 1. ...18,900,000 ... 17,264,904
Evergreen Basket of Long Fixed Rate Baird Financial

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 16,376,000 |........... 15,765,666 |09/02/2020 ..... 09/02/2050 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 05707#-AA-9 . [Secured Notes ...........cccccevuvuenns T [ 16,376,000 |........... 15,765,666
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*HL8 ... ABS Bank Loans and Corporate Bonds |2 .. ... 200,000,000 |..........262,999,992 |..........176,403,912 |07/08/2021 ..... 07/08/2051 ..... Interest Rate Swap .... (57,004,114)| 575427-A9-8 . [Fixed Line ... 262,999,992 |.......... 233,498,026
Evergreen Basket of Long Fixed Rate Magnetite XXV

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinennnnns |oeninnns 150,000,000 |............ 6,650,000 |.......... (36,942,706)| 07/08/2021 ..... 07/08/2051 ..... Interest Rate Swap ........cccoveeees |ooviiniininiiiiiinnnns feeens (43,377,878) [ 55954Y-AL-9 . [BR .....eevvieiiiiiiiiee s L U R, 6,650,000 |............ 6,435,172
Evergreen Basket of Long Fixed Rate Ares XXVI1 CLO Ltd-ARES 2013-2A CR2

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,550,000 |............ 6,171,443 (07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 00190Y-BH-7 . |-eeerrieieeeeiiie e L U R, 6,550,000 |[............ 6,171,443
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2020-1 L-EATON

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiininnnnie Jooviinniieeiiiiiienens feeeiiiinns 6,400,000 |............ 6,086,656 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 278300-AN-8 . [2020-1A CR ....covvvviiieiiiiiieeene L U R, 6,400,000 |.......c.... 6,086,656
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 6,400,000 |............ 6,086,534 (07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 143133-AG-1 . | CGMS 2021-6A C ....ooovvvvveeneennnes L U R, 6,400,000 |.......c.... 6,086,534
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,400,000 |............ 6,051,878 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 87168B-AG-5 . | SYMP 2021-28A C-SYMP 2021-28A C .. [1 .ocvvveriiiiiiiiiniiiiiiees o 6,400,000 |.......c.... 6,051,878
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 6,400,000 |............ 6,049,901 (07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 12565E-AE-1 . | CIFC Funding Ltd-CIFC 2021-5A C ... [1 ..cccvriiriiiiiiiiniiiiiiie o 6,400,000 |.......c.... 6,049,901
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,400,000 |............ 5,932,730 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 97316J-AG-8 . J2019-1A CR ..oooriniiiiiiiiiiiiieneees [T e 6,400,000 |.......c.... 5,932,730
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2021-4A

57620*H07 ... ABS Bank Loans and Corporate Bonds |1 .. 6,400,000 |............ 5,859,654 | 07/08/2021 ..... 07/08/2051 ..... Interest Rate Swap .... 05685A-AJ-7 . [C ... . ...6,400,000 .... 5,859,654
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,400,000 |............ 6,006,278 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 38136N-AU-0 . BA CR .eveveeeiiiiieeececiiceeeceeeene [ 1 e 6,400,000 |............ 6,006,278
Evergreen Basket of Long Fixed Rate AIMCO CLO Series 2015-A-AIMCO 2015-

57620*H07 ... ABS Bank Loans and Corporate Bonds |1 .. 6,100,000 |............ 5,759,077 (07/08/2021 ..... 07/08/2051 ..... Interest Rate Swap .... 00900L-AS-3 . |AA CR2 .. ....6,100,000 ....5,759,077
Evergreen Basket of Long Fixed Rate Bain Capita

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,050,000 |............ 5,737,760 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 05685A-AG-3 . B .evvveieriiiiiiiie e L U R, 6,050,000 |............ 5,737,760
Evergreen Basket of Long Fixed Rate

57620%H07 ... ABS Bank Loans and Corporate Bonds |1 .. 6,050,000 |............ 5,856,763 | 07/08/2021 ..... 07/08/2051 ..... Interest Rate Swap .... 00119V-AQ-2 . | AGL CLO 6 LTD-AGL 2020-6A BR ...... 1. ....6,050,000 ... 5,856,763
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2019--CANYC

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 5,700,000 |............ 5,495,929 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 13887T-AN=7 . 2019-1A BR ..ooeeeeiiiiiiincciieeens [T o 5,700,000 |....evvennns 5,495,929
Evergreen Basket of Long Fixed Rate 0CP CLO 2020-19 Ltd-0CP 2020-19A BR

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 5,650,000 |............ 5,433,289 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 670881-AP-6 . |-.eeeereeieeeeiiiie e L U R, 5,650,000 |[............ 5,433,289
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinninnnnie Jooniinniieniiiiiienens foeeiiiinns 5,625,000 |............ 5,363,606 (07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occoveeees |ooviinnniininiiiinns o 03766G-AS-1 . | Apidos CLO XXVI-APID 2017-26A BR . [1 ..cevvervriiiniinnniiiiiiies foeeens 5,625,000 [............ 5,363,606
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiininnnnin Jooviiniiieiiiiiiienens feeeiiiinns 5,300,000 |............ 5,102,824 (07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 48253U-AC-0 . | KKR-SERIES 34A CLASS B .............. L U R, 5,300,000 [............ 5,102,824
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXV Ltd-BLUEM

57629*H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinnniiiiies |ovviiinnnieiiiiiiiiiiens foieiiinns 5,300,000 |............ 5,041,599 107/08/2021 ..... 07/08/2051 ..... Interest Rate SWap .......coeeres |ooviiiiinniniiiiiiiiinns foviiiiiiiiiiis 09627F-AQ-3 . J2019-25A BR .....cevveriiiiiiiiiennnns 1o |, 5,300,000 [............ 5,041,599
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Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 5,150,000 |............ 4,875,927 (07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 95023A-AC-4 . | Wellfleet CLO Ltd-WELF 2021-2A B . [1 .ocvvreriiiiiiiiiiiiiiiinns [ 5,150,000 [............ 4,875,927
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES 21-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 5,125,000 |............ 4,796,329 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 14317Y-AG-9 . [5A CLASS C .ooevvnvveeieeeiiiineeeeeees [T o 5,125,000 [............ 4,796,329
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 4,650,000 |............ 4,486,976 (07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 48661A-AL-0 . | KAYNE CLO | Ltd-KAYNE 2018-1A BR . [1 .ocvvveriiiiiiiiiieiiiiies [ 4,650,000 |[............ 4,486,976
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 4,600,000 |............ 4,340,597 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 20002V-AE-8 . | ELM10 2021-3A C-ELM10 2021-3A C .. [1 .occovririiiiiiiiiiiiiiiines [ 4,600,000 |.....oeeennn 4,340,597
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1I-0AKC 2016-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 4,600,000 |............ 4,474,728 (07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o B7T10N-AP-0 . [13A BR ..oooviiiiiieineciiiiiieeeceeens [ 1 e 4,600,000 |.....oeeennn 4,474,728
Evergreen Basket of Long Fixed Rate Point Au Roche Park CLO -PARPK

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiiiinnnnin fooniinniiiniiiiiienens feeeiiiinns 4,500,000 |............ 4,165,686 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 73052V-AG-0 . J2021-1A C ..ovvvveeeciiieeieeiiieeeens [ 1 e 4,500,000 |[............ 4,165,686
Evergreen Basket of Long Fixed Rate Sound Point Clo XXXI Ltd-SNOPT

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 4,500,000 |............ 4,061,471 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 83615P-AE-7 . J2021-3A C ..eovvrrnniniieeeiiiieeeeeens [ 1 e 4,500,000 |[............ 4,061,471
Evergreen Basket of Long Fixed Rate Elmwood CLO |11 Ltd-ELMW3 2019-3A

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 4,500,000 |............ 4,307,535 | 07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 20002H-A0-2 . JCR oo [T e 4,500,000 |[............ 4,307,535
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,500,000 |............ 4,225,599 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 33835N-AE-1 . | ASSURANT CLO LTD-MORGN 2018-3A CR [ 1 ..evvvereiiiiiiiiiniiiiiiins foreeeeis 4,500,000 |[............ 4,225,599
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-3A C

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 4,500,000 |............ 4,149,032 | 07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 97316D-AG-T . |-eeeerreeeeeeeiiieee e [T e 4,500,000 |[............ 4,149,032
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 4,400,000 |............ 4,101,926 (07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 48255A-AE-8 . | KKR CLO 36 Ltd-KKR 36A C ...eeeeees [T oo e 4,400,000 |[............ 4,101,926
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniininin fooniinniieeiiiiiieeens feeeiiiinns 4,300,000 |............ 4,047,771 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 125550-AU-0 . [TA CR eevveeeeeeiieieeceiieeeeeeeen [ T e 4,300,000 |[............ 4,047,711
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiininnnnie Jooniinniieniiiiiienens feeeiiiinns 8,139,564 |............ 8,203,571 [07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 482531-AA-0 . | KKR CLO 28 LTD-KKR 28A A ...cceeeeee [ 1 oo e 8,139,564 |............ 8,203,571
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 5,000,000 |............ 4,762,985 (07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 949500-AC-5 . JCLASS B ..vvviieeiieiiiiiiececciieees [T e 5,000,000 |....evvennns 4,762,985
Evergreen Basket of Long Fixed Rate Tiger Global Management Senior Note

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 25,000,000 |........... 22,744,225 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 886758-AB-3 . [Series B ......cccoieiiiiiiiiiiiiiis [T e 25,000,000 [........... 22,744,225

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%HT7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeviiiiiiiiineiiiii fooviieieee e feeeeiies 16,000,000 |........... 16,000,000 |07/08/2021 ..... 07/08/2051 ..... Interest Rate SWap ........cccoceeers Jooriiiininiiiiiiiiiees o 186858-AC-6 . [Facility ...ooeooeeeeeeeeiiiiiinieeenees [ 1 o 16,000,000 |........... 16,000,000
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2021-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeviriiiiinnnnnin foerenee 350,000,000 |........... 49,463,278 |.......... (55,552,348) [ 07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap ........cccooeers Joviiiniiniiiiiiiieens [ (104,353,748) [ 1431611-AA-7 . [TA AT Loeeeeiieiiiiiieeeeeeeeeeeeee [ 1 [ 49,463,278 |........... 48,801,400
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-11 Ltd-CIFC 2020-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 48,500,000 |........... 47,376,886 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 12547L-AL-2 . A AR oo | T o 48,500,000 |........... 47,376,886
Evergreen Basket of Long Fixed Rate Ballyrock CDO Ltd-BALLY 2021-17A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniiiiii Jooviieieee e feeeeiies 45,100,000 |........... 43,961,315 | 07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 05876L-AR-1 . JATA oo [T [ 45,100,000 |........... 43,961,315
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 13,700,000 |........... 13,270,190 |07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........cccocoeees Joriiiiiiniiniiiiiees o 87168B-AE-0 . | SYMP-SYMP 2021-28A B ....eoeeeennnn [ 1 i [ 13,700,000 |........... 13,270,190
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-3A B1

57629*HC8 ... ABS Bank Loans and Corporate Bonds |1 .. ..13,700,000 |........... 13,024,343 [07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .... 97316D-AC-0 . |.. ...13,700,000 ... 13,024,343
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2017--CANYC

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininninii Joviinieeiiiiiieees feeeeiiiis 9,200,000 |............ 8,850,225 (07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 13876G-AL-2 . [2017-1A BR ...eeveeieeiiiiiceecee [T e e 9,200,000 |[............ 8,850,225
Evergreen Basket of Long Fixed Rate Anchorage Capital Clo 11-ANCHC

57629*HC8 ... ABS Bank Loans and Corporate Bonds |1 .. 9,200,000 |............ 8,899,767 | 07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .... 03330N-AK-0 . [2019-11A BR ... ...9,200,000 ....8,899,767
Evergreen Basket of Long Fixed Rate Anchorage Capita

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiieeieiiieeees feeeeiiis 9,200,000 |............ 8,920,651 [07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 033281-AU-2 . [2016-9A BR2 ......eeeeeieiiiiiiieeeeees [T e 9,200,000 |[............ 8,920,651
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2021-

57629*HC8 ... ABS Bank Loans and Corporate Bonds |1 .. 9,200,000 |............ 8,919,428 | 07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .... 14316W-AC-3 . [7A A2 ... . ...9,200,000 ....8,919,428
Evergreen Basket of Long Fixed Rate CIFC Funding

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiieeieiiieeees feeeeiiis 9,200,000 |............ 8,900,135 [07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 12547L-A0-1 . A BR e [ T e e 9,200,000 |[............ 8,900,135
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininniniis Joviiiiiei e feeeeiiis 9,200,000 |............ 8,866,555 [07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e 04018X-AE-9 . | ARES CLO-ARES 2021-ALFA B .....oooee [ 1 oo e 9,200,000 |[............ 8,866,555
Evergreen Basket of Long Fixed Rate Diameter Capital Clo 2 L-DCLO 2021-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviiiiiiiiiiinnniis Joviiiieei e feeeeiiiis 9,200,000 |............ 8,769,753 [07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e 25255L-AC6 . 2A A2 ..eeeeiiiiiiiieeeeeeeeeeeeee [T e 9,200,000 |[............ 8,769,753
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57629*HCS .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeeiiiiiiinieniiis |ooiiiiinines i foeeeeiiies 9,200,000 |............ 8,926,226 [07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .........ccoeeeers |ooviiiinnneiiiiiiiiines foiiiiiiiiiii, 125550-AS-5 . [TA BR ....eoveeeeeiiiieeeeeiiiiieeeeees [T o 9,200,000 |............ 8,926,226
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Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 9,200,000 |............ 8,804,299 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 48253H-A0-8 . | KKR CLO 26 Ltd-KKR 26 BR ........... L U R, 9,200,000 [............ 8,804,299
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 9,100,000 |............ 8,678,406 |07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 86271P-AG-0 . |Strata CLO Il Ltd-STRTA 2021-1A C [ 1 ..covveriiiiiiiiiiiiiiiiie o 9,100,000 |-..evvvenns 8,678,406
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2020-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 8,725,000 |............ 8,445,905 | 07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 3B136N-AS-5 . BA BR ..evveeieeiiiiiineeeiieeeeeeen [T e 8,725,000 |[............ 8,445,905
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-2 Ltd-CANYC 2020-2A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 16,952,166 |........... 16,716,337 |07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 13B76N-AN-3 . [BR .eeeeieiiiiiiiie e T [ 16,952,166 |........... 16,716,337
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 7,800,000 |........c... 7,569,370 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 143133-AE-6 . | CGMS 2021-6A B-CGMS 2021-6A B ..... L U R, 7,800,000 |...uvveennnn 7,569,370
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiiiinnnnin fooniinniiiniiiiiienens feeeiiiinns 7,375,000 |............ 7,063,613 |07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 13877P-AC-1 . [ CANYC-2021-4A B ...evvverieiinineens [T e o 7,375,000 |............ 7,063,613
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-3 Ltd-CANYC 2021-3A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 7,300,000 |............ 6,801,425 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 13B7BM-AE-6 . [0 evvveeeeeeiiieeeeeeiiieeeeeeeeeeeees [T e 7,300,000 |.euvveennns 6,801,425
Evergreen Basket of Long Fixed Rate CIFC Funding 2017-1V Ltd-CIFC 2017-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 7,300,000 |............ 7,001,753 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 125510-AN-6 . [4A AR ..oooiiiiiininneeceeeen [ T e 7,300,000 |-euvveennnn 7,001,753
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-2A B

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 7,200,000 |............ 6,829,272 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o LR o R L U R, 7,200,000 |...evveennnn 6,829,272
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 7,100,000 |.....ovveens 6,863,861 |07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiininininiiiiins o 04019L-AN-4 . | ARES LI CLO Ltd-ARES 2019-51A BR . [1 ..ccovvrrriiiiiiiiiiiiiiiins o 7,100,000 |...evveeenns 6,863,861
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 9 -ANCHC

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 7,040,000 |............ 6,659,741 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 033281-A-8 . J2016-9A CR2 ......evvvveeiiiiieenneeni [T e 7,040,000 |............ 6,659,741
Evergreen Basket of Long Fixed Rate Morgan Stanley Eaton Van-MSEV 2021-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniininin fooniinniieeiiiiiieeens feeeiiiinns 7,000,000 |......oec..n 6,705,216 |07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o BI773K-AC-6 . |TA B oo [T e 7,000,000 |...evveennns 6,705,216
Evergreen Basket of Long Fixed Rate AINCO CLO 10 Ltd-AIMCO 2019-10A BR

57629*HC8 ... ABS Bank Loans and Corporate Bonds |1 .. 7,000,000 |............ 6,815,340 (07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .... 00901A-AL-1 . |.. ....7,000,000 ....6,815,340
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 6,800,000 |............ 6,625,444 107/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 03762Y-AH-0 . | Apidos Clo XXV-APID 2016-25A AR . [1 ..ccoeerviiiiniiinniiiiine foeeees 6,800,000 |.....eeeennn 6,625,444
Evergreen Basket of Long Fixed Rate

57629*HC8 ... ABS Bank Loans and Corporate Bonds |1 .. 6,750,000 |............ 6,432,190 | 07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .... 50204A-AE-6 . | LCM LP-LCM 32A B .. 1. ....6,750,000 ....6,432,190
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 15,000,000 |........... 14,525,085 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 48251M-AS-5 . | KKR CLO 15 Ltd-KKR 15 AR .......... T [ 15,000,000 |........... 14,525,085
Evergreen Basket of Long Fixed Rate Magnetite VI11 Ltd-MAGNE 2014-8A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 15,000,000 |........... 14,647,695 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 55952Y-AR-8 . IBR2 ......eeiiiiiiiiiiiiiiiiee s T [ 15,000,000 |........... 14,647,695
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 9,500,000 |............ 9,153,583 |07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 48252-AC-7 . | KKR CLO LTD 22-SERIES 22A CLASS B [ 1 .oevvveiieiiiiiieniiiiiiiie foreeees 9,500,000 [............ 9,153,583
Evergreen Basket of Long Fixed Rate Stonehenge OH Rural Fund Il LLC

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,884,136 |............ 8,115,252 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 86209*-AA-6 . [Series 2021B-1 .........cccuveenenne L U R, 8,884,136 |............ 8,115,252
Evergreen Basket of Long Fixed Rate Stonehenge Cap Fund Conn VI Series

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,225,357 |...ccuvennn 7,413,596 (07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 86208#-AA-3 . J2021B-1 ....ccvviiiiiiiiiiieeecceens [T e 8,225,357 |..oconnnes 7,413,5%
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Class

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ....ceevviiniiiiniiiiiiiinnns Joonreiiiiiiiniiiineiins Joeeeiinens 6,666,667 |............ 6,666,667 |07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap .....ovevevvevnnien fovvennniiiiis e 87289B-AB-0 . [A-2 Secured Floating Rate Note ..... T s [ 6,666,667 |............ 6,666,667
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,063,868 |............ 5,450,205 | 07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 46655H-AH-6 . [2022-11 D ..ooveiiiiiiiieciiiieeee 2 e [ 6,063,868 |............ 5,450,205
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,547,901 |............ 4,232,213 |07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 46655H-AF-0 . [2022-11 C .oooveriiiiiiiieiiiiiieeeee L U R, 4,547,901 |....cneeee 4,232,213
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,390,224 |............ 7,981,620 |07/09/2021 ..... 07/09/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 46655H-AD-5 . [2022-11 B ....oooiiiiiiiiiiiiiiiiiieens L U R, 8,390,224 |............ 7,981,620

Stonehenge Capital Fund South

Evergreen Basket of Long Fixed Rate Carolina IV, LLC Senior Structured

57629*HC8 ... ABS Bank Loans and Corporate Bonds |1 .. ... 1,923,759 |............ 1,828,696 [07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .... 862082-AA-5 . Notes ... . ... 1,923,759 ....1,828,6%
Evergreen Basket of Long Fixed Rate TCP DLF s

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiieeieiiieeees feeeeiiis 2,666,667 |............ 2,666,667 |07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 87289B-AD-6 . |B Secured Floating Rate Note ....... T e [ 2,666,667 |............ 2,666,667
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Class

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininniniis Joviiiiiei e feeeeiiis 2,222,228 |............ 2,241,112 [07/09/2021 ..... 07/09/2051 ..... Interest Rate Swap .........ccocoers Jooriiiininiiniiiiiees e 87289B-AE-4 . |C Secured Floating Rate Note ........ T e [ 2,222,228 | 2,241,112
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooeviviiienennnics foeeenes 200,000,000 |.......... 267,999,992 |.......... 175,732,265 | 07/12/2021 ..... 07/12/2051 ..... Interest Rate Swap .........ccoeeeees Jooreiiiiiiniiiiiieens [ (62,204,887) | 57542Z-A9-8 . [Fixed Line ....cceeeeviiiiiinnniiiiiins |2 ceiiiiiiiiee e oo 267,999,992 |.......... 237,937,152
Evergreen Basket of Long Fixed Rate Sound Point Clo XXXI Ltd-SNDPT

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiienneeiees |ooeeees 350,000,000 |........... 50,000,000 |.......... (64,247,573)] 07/21/2021 ..... 07/21/2051 ..... Interest Rate Swap ........cccoeeeees Jovviiiinneiiiiiiineens foeenn. (112,449,573) [ 83615P-AA-5 . [2021-3A A .....oeeeiiiiiineeiiiiiiann 1o |, 50,000,000 |........... 48,202,000
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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 Long Fixed Rate

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 50,000,000 |........... 48,577,100 (07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 95023A-AA-8 . | Wellfleet CLO Ltd-WELF 2021-2A AT [1 .ocviiiiiiiiiiiiiiiiiiiien foeeeis 50,000,000 |........... 48,577,100
Evergreen Basket of Long Fixed Rate Palmer Square CLO Ltd-PLMRS 2021-4A

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiies fooviinniniiiiiiiinenens foneiiinns 50,000,000 |........... 48,710,450 (07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns B9702E-AA-3 . A eeeeeieiiiiiiieeeerieeeeeeieeeee [T [ 50,000,000 |........... 48,710,450
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 19-ANCHC

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foninniniiiiiiiieenees feneiiinns 50,000,000 |........... 48,728,650 (07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveees |ooriiiiiiiiiiiiiiiinns 03328J-AA-5 . J2021-19A A ..ooooiiiiiiiiinniiieenes [T [ 50,000,000 |........... 48,728,650
Evergreen Basket of Long Fixed Rate Hayfin US XI1 Ltd-HAYFN 2021-14A A1

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 50,000,000 |........... 48,885,850 (07/21/2021 ..... 07/21/2051 ..... Interest Rate SWap ........cccoveenes |ooriiiiiiiiiiiiiiiinns 42088A-AA-2 . oo [T [ 50,000,000 |[........... 48,885,850
Evergreen Basket of Long Fixed Rate

57629*HBO0 ... ABS Bank Loans and Corporate Bonds |1 .. ..60,041,303 |........... 58,946,232 [07/21/2021 ..... 07/21/2051 ... Interest Rate Swap .... 87168B-AC-4 . | SYMP-SYMP 2021-28A A ... ...60,041,303 ... 58,946,232
Evergreen Basket of Long Fixed Rate OHA Credit Partners XII

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 50,000,000 |........... 48,714,850 (07/21/2021 ..... 07/21/2051 ... Interest Rate Swap ........cccovenes |ooriiiiiiiniiiiiiiinns B7T1ON-AM=7 . 1A AR oo [ 1 e 50,000,000 |........... 48,714,850
Evergreen Basket of Long Fixed Rate Peace Park CLO Ltd-PCEPK 2021-1A Bi

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiinis foovinniniciiiiiieeeees foneiinnns 14,312,500 |........... 13,818,347 |07/21/2021 ..... 07/21/2051 ... Interest Rate Swap ........cccovenes |ooriiiiiiiniiiiiiiinns TOATOM-AE=5 . |-eeeereeeeeeeeiieiee e [T [ 14,312,500 |........... 13,818,347
Evergreen Basket of Long Fixed Rate Madison Park Funding XLV-MDPK 2020-

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 14,090,000 |........... 13,541,969 (07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 55822A-AN=7 . J4BA BTR ....ocevvriiiiiiiiiiieccieens [T [ 14,090,000 |........... 13,541,969
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-3 Ltd-CANYC 2020-3A

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,000,000 |............ 9,617,710 |07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 13876R-AE-4 . B .oovveeeeeeiiiiiiiecieiieeeeeeenens | T o 10,000,000 |............ 9,617,710
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2018-1-PLMRS

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 10,000,000 |............ 9,734,680 (07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveees |ooriiiiiiiiiiiiiiiinns 69703P-AC-3 . [2018-1A A2 ...oevveiiiiiiiiiniiiiiieens [T [ 10,000,000 |............ 9,734,680
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2021-

57629*HBO0 ... ABS Bank Loans and Corporate Bonds |1 .. ..10,000,000 |............ 9,547,800 [07/21/2021 ..... 07/21/2051 ... Interest Rate Swap .... 13876X-AG-6 . [2A B1 ...10,000,000 .... 9,547,800
Evergreen Basket of Long Fixed Rate Wellflee

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 4,000,000 |............ 3,836,368 (07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 94940R-Al-7 . A CR v [T e 4,000,000 |...uvvvennnn 3,836,368
Evergreen Basket of Long Fixed Rate Diameter Capital Clo 2 L-DCLO 2021-

57629*HBO0 ... ABS Bank Loans and Corporate Bonds |1 .. 3,917,378 |............ 3,879,776 |07/21/2021 ..... 07/21/2051 ..... Interest Rate Swap .... 25255L-AA-0 . J2A A1 1 ....3,917,378 ....3,879,776
Evergreen Basket of Long Fixed Rate

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,050,000 |............ 3,896,189 (07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveees |ooriiiiiiiiiiiiiiiinns 00120B-AE-0 . | AGL CLO Ltd-AGL 2021-12A B ......ooo [ 1 coiiiiiiiiiiiiiinciiiee e 4,050,000 |[............ 3,896, 189
Evergreen Basket of Long Fixed Rate

57629*HBO0 ... ABS Bank Loans and Corporate Bonds |1 .. 3,885,000 |............ 3,672,215 | 07/21/2021 ..... 07/21/2051 ... Interest Rate Swap .... 83012K-AE-7 . | SIXST-SERIES 2021-19A CLASS C ..... [1 cocrrreiiiiiiiiiiiiiiiines o 3,885,000 ... 3,672,215
Evergreen Basket of Long Fixed Rate

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 3,750,000 |............ 3,663,859 (07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 749800-AE-1 . | ALM Ltd/KY-RRAM 2021-17A A2 ... [1 oo e 3,750,000 |............ 3,663,859
Evergreen Basket of Long Fixed Rate Dryden XXVII1 Senior Loa-DRSLF

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 3,550,000 |............ 3,472,280 (07/21/2021 ..... 07/21/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 26251B-AN-6 . [2013-28A A2LR .....oooiiiiiiiiiniiiens [T e 3,550,000 [............ 3,472,280
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1I-0AKC 2016-

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,600,000 |............ 3,423,355 |07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns B7TION-AT-2 . [13A CR oo [T e 3,600,000 |....ovvennnn 3,423,355
Evergreen Basket of Long Fixed Rate

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,600,000 |............ 3,345,300 |07/21/2021 ..... 07/21/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 929180-AG-5 . | Voya CLO Ltd-VOYA 2021-1A C ....... [ 1 cocviiiiiiiiiiiniie o 3,600,000 |....ovvennnn 3,345,300
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2020-2 Ltd-WELF 2020-

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,525,000 |............ 3,235,143 | 07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 94950A-AS-9 . J2A CR weeeviiiiiiiieeeeiieeeeeeeens [T e 3,525,000 |............ 3,235,143
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2021-

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 3,500,000 |............ 3,280,445 | 07/21/2021 ..... 07/21/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 55821L-AE-4 . [B9A C weoovvevniiiieneeeiiiiieeeeeieens [T e 3,500,000 [............ 3,280,445
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-2 Ltd-CANYC 2020-2A

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,500,000 |............ 3,257,065 (07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 13B76N-AS-2 . [CR weeeeeiiiieiieeeiiiieeeeeeieeeeeen [ T e 3,500,000 [............ 3,257,065
Evergreen Basket of Long Fixed Rate Bain Capital Credit Clo -BCC 2019-

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,000,000 |............ 2,739,495 |07/21/2021 ..... 07/21/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 05684A-AU-3 . JAA CR ..oooveiiiiieneeiiiiiicceeeiens [T e 3,000,000 |...uvveeennn 2,739,49%
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2020-2 L-EATON

57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,800,000 |............ 2,662,486 (07/21/2021 ..... 07/21/2051 ... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 2782P-AS-5 . J2020-2A CR ...oevvvieieeiiiiiieeeeee [T e 2,800,000 |...evveennnn 2,662,486
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620*HN4 ......... ABS Bank Loans and Corporate Bonds |2 .........cccccecevveereeiinns |onneeen. 200,000,000 |.......... 266,999,992 |.......... 175,262,363 | 08/09/2021 ..... 08/09/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 57542Z-A9-8 . [Fixed Line ......ccccuvvrrviiiiinnnnnnns [ 2 i e 266,999,992 |.......... 237,049,327
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*HP9 ......... ABS Bank Loans and Corporate Bonds |2 .........cccccoecvveeieeiinns |oeneeen. 300,000,000 |.......... 399,999,987 |.......... 262,589,213 |08/09/2021 ..... 08/09/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 57542Z-A9-8 . [Fixed Line ......ccccuvvrrviiininnnnnnns [ 2 i [ 399,999,987 |.......... 355,130,077
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*HGI ......... ABS Bank Loans and Corporate Bonds |2 .........cccccoecevveeriniinns |onnenen. 250,000,000 |.......... 330,999,990 |.......... 219,752,956 |08/10/2021 ..... 08/10/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiiiiiiiiiiiiiinns 57542Z-A9-8 . [Fixed Line ......ccccvvvrriiiininnnnnnns [ 2 i e 330,999,990 |.......... 293,870,139
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620*HH7 ......... ABS Bank Loans and Corporate Bonds |2 ..........ccccecvveerieiinns |onneeen. 200,000,000 |.......... 264,999,992 |......... 176,054,378 (08/10/2021 ..... 08/10/2051 ..... Interest Rate Swap ........occovenes |ooriiiiiiiiniiiiiiinns 57542Z-A9-8 . [Fixed Line ......ccccuvvvrviiininnnnnnns [ 2 i [ 264,999,992 |.......... 235,273,676
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*HJ3 ......... ABS Bank Loans and Corporate Bonds |2 ..........ccccecvveeieiiinns |onneeen. 300,000,000 |.......... 395,999,988 |.......... 262,526,484 |08/10/2021 ..... 08/10/2051 ..... Interest Rate SWap ........cccoveeees |ooriiiiniiiniiiiiiinns 57542Z-A9-8 . [Fixed Line ......ccccevrrrviiininnnnnnns [ 2 i e 395,999,988 |......... 351,578,777
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*HKO ......... ABS Bank Loans and Corporate Bonds |2 ..........ccccceceeeeeeeiiinns |oeee. 250,000,000 |.......... 331,999,990 |.......... 219,849,765 |08/10/2021 ..... 08/10/2051 ... Interest Rate SWap .......cccovernes |ovviiiiinniiiiiiiinnns 57542Z-A9-8 . Fixed Line ......coooeveriiiiiinnniniins |2 voiiiiiiiiiiiiiiiiiiieiieen [, 331,999,990 |.......... 204,757,964
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Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
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NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
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Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |2Z .........ccceeeeiiiiieiiiinns fonnnnns 200,000,000 |........... 23,791,321 [.......... (39,335,495) [ 08/23/2021 ..... 08/23/2051 ..... Interest Rate Swap ........ccoeeeiiies Jovvvviiiiiiiiiiiiiiiiins | (63,126,816) | 482480-MM-7 . | KKR Eagle Asset Term Loan A ....... O 23,791,321 |ouvvvennns 23,791,321

PCRED |1 HOLDING | LLC, PCRED I1
HOLDING | OFFSHORE LP and PCRED |1
Need to File with |Evergreen Basket of Long Fixed Rate HOLDCO ARGUS S.A R.L.,-Term Loan
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............cccceeeiviiiiinns foovnnnenniiiiiiiinnens foneiinnns 41,325,000 |........... 41,325,000 | 08/23/2021 ..... 08/23/2051 ..... Interest Rate SWap ........occovevees |ooviiiniininiiiiiienns o 69324Z-MN-3 . [Series 2022-3 ........cccceeiiiiinnnnns T [ 41,325,000 |........... 41,325,000
PCRED |1 HOLDING | LLC, PCRED I1
HOLDING | OFFSHORE LP and PCRED |1
Need to File with |Evergreen Basket of Long Fixed Rate HOLDCO ARGUS S.A R.L.,-Term Loan
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............cccceevviiiiinns |ovnnnnnnniiiiiiinnnnns foniiiinns 30,246,047 |........... 39,246,047 | 08/23/2021 ..... 08/23/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 69324Z-M-5 . [Series 2022-1 .........ccccuveriiiinnnnns T [ 39,246,047 |........... 39,246,047
Need to File with |Evergreen Basket of Long Fixed Rate TCW Direct Lending Structured
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............cccoceveeiiiiinns foovnnneneniiiiiinnnnens foniiinnns 23,728,070 |........... 23,635,531 |08/23/2021 ..... 08/23/2051 ..... Interest Rate SWap ........occovevees |ooviiiiniiniiiiiiiinns o 87241F-AB-8 . [Solutions 2019 LLC - Class B Note . [2 .......coevvvevieriiinnnnnnns foeninnns 23,728,070 |........... 23,635,531
NXT Capital Structured Note I, LLC
Need to File with |Evergreen Basket of Long Fixed Rate - Class A Secured Float Rate

the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ...........cccccoeierriiiins foviinineiieiiiiieeees feeeeeies 26,990,789 |........... 26,990,789 | 08/23/2021 ..... 08/23/2051 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 67080B-MM-6 . [Revolving Loan ............cccceeeenne T e [ 26,990,789 |........... 26,990,789
PARTNERS GROUP PRIVATE EQUITY 11,
Need to File with |Evergreen Basket of Long Fixed Rate LLC - Senior Secured Revolving
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns foovinnnnnnniiiiiiinnens foniiiinns 20,400,000 |........... 20,400,000 (08/23/2021 ..... 08/23/2051 ..... Interest Rate SWap ........occoevnes |ooviiiniiiniiiiinnns o 70212Z-M-8 . [Facility ....occvvvvieeiiiiiiiiieeiiins T [ 20,400,000 |........... 20,400,000
TREZ CAPITAL MANHATTAN BRIDGE LP -

Need to File with

Evergreen Basket of Long Fixed Rate

Secured Term Loan Facility - Series

9€'G0IS

the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............ccccoeeerriiiins foviiniieiiiiiiieeeees feeeeeies 42,267,279 |....oveees 42,267,279 |08/23/2021 ..... 08/23/2051 ..... Interest Rate Swap .........ccocoers |ooriiiiiiiiiiiiiinns 89532Z-MN-9 . [2022-3 ......eeiiiiiiiiieee e [T [ 42,267,279 42,267,279

Need to File with |Evergreen Basket of Long Fixed Rate

the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ...........cccccoeierriiiins foviinineiieiiiiieeees feeeeeies 27,801,128 |........... 25,892,054 |08/23/2021 ..... 08/23/2051 ..... Interest Rate Swap .........ccocoees |ooriiiiiiiiiiiiiiens 22822R-BH-2 . | Crown Castle Towers LLC-SECURED .. [1 ..coeoviiiiiiiiiiiiiiiiiiinns foeeeeie 27,801,128 25,892,054

Need to File with |Evergreen Basket of Long Fixed Rate M360 MM Series LLC - Series 2022-1

the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ...........ccccoeeeerriiiins fooviiniieiieiiiiieeees feeeeeiis 10,020,297 |........... 10,020,297 |08/23/2021 ..... 08/23/2051 ..... Interest Rate Swap .........ccocoees |ooriiiiiiiiiiiiiiens 55379Z-M1-8 . [Secured Secure Notes ........ccocoeees [T coiiiiiiiiiin e 10,020,297 10,020,297

Need to File with |Evergreen Basket of Long Fixed Rate Symphony CLO 35 Ltd-SYMP 2022-35A

the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............cccocemeeriiiins |ooviiinieeeieiiiieeees feeeeiiiis 3,730,241 |............ 3,756,165 [08/23/2021 ..... 08/23/2051 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 871980-AE-8 . Bl ..eeeiiiiiiiiie e T e [ 3,730,241 oo 3,756, 165
Evergreen Basket of Floating Rate Vanguard Group, Inc. Senior Notes

57629%GZ8 .......... Corporate Bonds .........cceeeeriunnns T e [ 250,000,000 |......... 200,000,000 |.......... 129,236,115 | 07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccccooees Joeriiiiiiiniiiiiiiiens foeeeee 15,568,715 |92203#-AY-4 . [Series K .....ccevereeiiiiiiiieiiiiies T e [ 200,000,000 |[......... 113,667,400
Evergreen Basket of Floating Rate Inova Health System Foun Senior

57629%GZ8 .......... Corporate Bonds .........cceeeeriunnas T e [ o 101,500,000 |........... 68,819,436 (07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 45774*-AA-7 . |Unsecured Notes ............cccooeeens T e [ 101,500,000 |........... 68,819,436
Evergreen Basket of Floating Rate

57629%GZ8 .......... Corporate Bonds ........ccceeeeriunnes T e [ o 81,885,276 |........... 71,476,657 (07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 36321P-AC-4 . | Galaxy Pipeline Assets B-SECURED . [1 ......ooooiiiiiiiniiiiiiiinns foeeeeine 81,885,276 |........... 71,476,657
Evergreen Basket of Floating Rate SIEMENS FINANCIERINGSMAT-SENIOR

57629%GY1 .......... Corporate Bonds .........cceeeeriunnnns T e [ 250,000,000 |........... 76,171,588 |........... 85,693,436 | 07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccccooees Joeriiiiiiiniiiiiiiiens foeeeee 15,496,934 | 82620K-AT-0 . [UNSECURED .......ceevveeeeiiiiiiiceene T e [ 76,171,558 |........... 70,196,502
Evergreen Basket of Floating Rate

57629%GY1 .......... Corporate Bonds .........cceeeeriunnns T e [ o 78,943,481 |........... 67,931,867 [07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 585055-BU-9 . | MEDTRONIC INC-SR UNSECURED ......... T e [ 78,943,481 |........... 67,931,867
Evergreen Basket of Floating Rate

57629%GY1 .......... Corporate Bonds .........cceeeeriunnans T e [ o 65,759,199 |........... 59,339,995 (07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 278865-AM-2 . | Ecolab Inc-SENIOR UNSECURED NOTE . [1 ...eoeeeiiiiiiiiiiiiiiiiiiee feeeeeee 65,759,199 |........... 59,339,995
Evergreen Basket of Floating Rate West Penn Power Company First

57629%GY1 .......... Corporate Bonds .........ceeeeriunnns T e [ o 62,600,000 |........... 51,378,074 (07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccocoeers Joriiiininniiiiiiiiees e 955278-C*-5 . Mortgage .........ccceererriiiiinnaennne T e [ 62,600,000 |........... 51,378,074
Evergreen Basket of Floating Rate MEAD JOHNSON NUTRITION C-SENIOR

57629%GY1 .......... Corporate Bonds .........cceeeeriunnnns T e [ o 15,480,110 |........... 16,089,597 |07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 582839-AF-3 . |UNSECURED NOTE ........ccceeveeeerannnes T e [ 15,480,110 |........... 16,089,597
Evergreen Basket of Floating Rate

57629%GX3 .......... Corporate Bonds .........cceeeeriunnens T e [ 250,000,000 |........... 60,995,857 |........... 72,312,566 | 07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........cccooees Joerriiiiiiniiiiiiiiens foeeeeee 16,071,180 | 141781-BF-0 . [CARGILL INC-SR UNSECURED ............ T e [ 60,995,857 |........... 56,241,386
Evergreen Basket of Floating Rate Long Beach Judicial Part Senior

57629%GX3 .......... Corporate Bonds .........cccceeeviunnens T e [ o 44,363,444 |........... 49,984,657 | 07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 54246%-AA-5 . [Secured ..........cccceeeiiiiiiiiineeeenne T e [ 44,363,444 |........... 49,984,657
Evergreen Basket of Floating Rate APPLIED MATERIALS INC-SENIOR

57629*GX3 ... Corporate Bonds ... O I ..53,465,277 |........... 53,345,487 [07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .... 038222-AG-0 . |UNSECURED NOTE . 1. ...53,465,277 ... 53,345,487
Evergreen Basket of Floating Rate JOHNSON (S.C.) & SON INC-SENIOR

57629%GX3 .......... Corporate Bonds .........cceeeeriunnnns T e [ o 59,710,715 |........... 52,086,868 [07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 478165-AG-8 . |UNSECURED NOTE .........cceeveeerrannnes T e [ 59,710,715 |..ccuueeees 52,086,868
Evergreen Basket Bristol-Myers Squibb Co-SENIOR

57629*GX3 ... Corporate Bonds ... 1.. ..37,828,298 |........... 36,653,582 [07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .... 110122-DJ-4 . |UNSECURED .... 1. ...37,828,298 ... 36,653,582
Evergreen Basket MEAD JOHNSON

57629%GX3 .......... Corporate Bonds .........cceeeeriunnas T e [ o 17,678,286 |........... 18,374,320 (07/13/2022 ..... 07/13/2082 ..... Interest Rate Swap .........ccoceeers Joriiiiniiiiiiiiiees e 582839-AF-3 . |UNSECURED NOTE ........cccevvveerrinnnes T e [ 17,678,286 |........... 18,374,320

Need to File with |Evergreen Basket of Long Fixed Rate AG CAPITAL FUNDING, LLC - Revolving

the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z ... ..25,000,000 |........... 33,439,184 [11/23/2022 ..... 05/23/2024 ..... TRS Bond Index ... 00108Z-MM-2 . [Senior Secured Term Loan Facility . |1 . ...25,000,000 ...25,000,000

Need to File Wlt.f; Evergreen Basket of Long Fixed Rate CARLYLE SECURED LENDING 11 SPV, -
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccccoooiiiiieniiiiiis |ooiiiinieeiiiiiiiieeees foeeeiiies 45,948,000 |........... 45,948,000 | 11/23/2022 ..... 05/23/2024 ..... TRS Bond IndeX ....ooecveeeeeiieiiins Jooviiiiiiieiiiiiiiines foeiiiiiiiiiiees 14314Z-MM-3 . |Senior Secured Loan ................... 1o |, 45,948,000 |........... 45,948,000
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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
Invesco CMI Investments MM, LLC -
Need to File wit Evergreen Basket of Long Fixed Rate Senior Secured Notes - Term Loan
the NAIC ... ... |ABS Bank Loans and Corporate Bonds | 1Z .. ..65,036,037 |...........65,036,087 [11/23/2022 ..... 05/23/2024 ..... TRS Bond Index ... 46143#-MY-0 . [Series 2022-10 ... . ...65,036,037 ...65,036,037
PCRED Il HOLDING | LLC, PCRED II
HOLDING | OFFSHORE LP and PCRED |1
Need to File with |Evergreen Basket of Long Fixed Rate HOLDCO ARGUS S.A R.L.,-Term Loan
the NAIC ... ... |ABS Bank Loans and Corporate Bonds | 1Z .. ..68,150,000 |...........68,150,000 |11/23/2022 ..... 05/23/2024 ..... TRS Bond Index ... 69324Z-MS-2 . [Series 2022-7 .. ...68,150,000 ...68,150,000
Need to File with [Evergreen Basket of Long Fixed Rate Aimco CLO 12 Ltd-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eeoeveiiiiiinininiiis foniiinieee e feeeeiiiis 9,749,859 |............ 9,859,650 (11/23/2022 ..... 05/23/2024 ..... TRS Bond IndeX ..oeeoeeeeeeerriiiiins foereeiiiieieeeiieees o 00140L-AG-9 . |-oeevrrereeeiiiineneeeeeiiieeee e [ 1 e 9,749,859 |............ 9,859,650
Need to File with [Evergreen Basket of Long Fixed Rate CRE |1 LENDER SUB I, LLC - Term
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......ceoooiiiiiiiiniiiiiiis fooiinnnns 269,184,783 |........... 24,670,083 |........... 14,434,587 (12/13/2022 ..... 06/13/2024 ..... TRS Bond IndeX ..oeevvueeveierriiiiins foerieiiiiiieeceiiiens e (10,235,496) | 126252-MP-4 . [Loan Series 2022-2 .......ccceeeeeeeeee |1 ciiiiiiiiiiiis o 24,670,083 |........... 24,670,083
Need to File with |Evergreen Basket of Long Fixed Rate Twin Brook Capital Funding XI11
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......eooiiiiiiiiiiniiiiins fooiiiiee e feeeees 240,581,252 |.......... 240,581,252 | 12/13/2022 ..... 06/13/2024 ..... TRS Bond IndeX ..oeeoeeeeeeenriiiiins forieiiiieeieiieees o 901399-MY-8 . WSPV, LLC ..eveeeeeeiiieeeeeciieeeeees [ 1 [ 240,581,252 |.......... 240,581,252
Need to File with |Evergreen Basket of Long Fixed Rate Invesco CLO 2022-1 Ltd-INVCO 2022-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c..ooeiiiiiiiininniiics Joviiiiieee e feeeeiiis 9,585,591 |............ 9,748,200 (12/13/2022 ..... 06/13/2024 ..... TRS Bond IndeX ..oeooeeveeeerrriiiins foerieiiiieeieiiiees o 460988-AA-6 . [TA A oo [T e 9,585,591 |......eeee 9,748,200
Evergreen basket of USD Fixed Rate Canal & River Trust Senior Note Ser
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 ........cccoeeveriiiiinnncnnn foerenes 308,812,500 |........... 34,692,500 |......... (15,803,737) [ 10/24/2022 ..... 11/28/2048 ... CUPTENCY SWAD -.vvvveeeeeiiiieeeereene [oereeiiinie e e eeiieees [eeeeeeene (34,079,425) [ G18198-AB-6 . |-..cevvvveeeeiinnieieeeiiiiiieneeeeiieeens [ 1 e 34,692,500 |........... 18,275,688
Evergreen basket of USD Fixed Rate University of Stirling Senior Note
57629%HR5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeeiiiiiiiinnriiii Jooviieiiee e feeeeiies 13,759,662 |............ 8,560,315 [10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G9302%-AE-9 . [SEr ...eeeeiieiiiiiiiieeee e [ T [ 13,759,662 |............ 8,560,315
Evergreen basket of USD Fixed Rate Paradigm Homes Charitabl Senior
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiineiiiiis Jooviinieei e feeeeiies 66,111,210 |........... 39,656,183 | 10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e G6892#-AA-5 . [SecUred .........coecueeeereiiiiieeeeens [ 1 oo e 66,111,210 |........... 39,656, 183
Evergreen basket of USD Fixed Rate Paradigm Homes Charitabl Senior
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeeiiiiiiiinniiiii Jooviiiiiee e feeeeiies 40,912,520 |........... 27,264,962 | 10/24/2022 ..... 11/28/2048 ... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e G6892#-AB-3 . [SecUred .........ceecuveeeereriiieeneeens [ 1 oo [ 40,912,520 |........... 27,264,962
Evergreen basket of USD Fixed Rate University of Lancaster Senior Note
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 36,479,970 |........... 20,083,085 [10/24/2022 ..... 11/28/2048 ... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e GI308*-AA-1 . [Ser ..eeeeeeeeeeiiiineeeeeeieeeeeeeeee [T [ 36,479,970 |........... 20,083,085
Evergreen basket of USD Fixed Rate University of Durham Senior
57629%HR5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 13,896,240 |............ 8,189,114 | 10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G9309#-AA-6 . |Unsecured Notes .........oooocceveennns [T oo e 13,896,240 |............ 8,189,114
Evergreen basket of USD Fixed Rate University of East Angli Senior
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiniiiiii Jooviiiineeieiieeeees feeeeiees 91,934,689 |........... 56,930,513 | 10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e 692888-AB-1 . |Unsecured Notes ..........oooceeveeens [T oo e 91,934,689 |........... 56,930,513
Evergreen basket of USD Fixed Rate Cambr idge Housing Societ Senior
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeeiiiiiiiinniiiii Jooviiiiiee e feeeeiies 38,086,949 |........... 27,171,721 (10/24/2022 ..... 11/28/2048 ... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e G1870%-AB-4 . [Secured Notes Series B ........ccccoe [2 oeeiiiiiiiiiiiiiiiiiiineen e 38,086,949 |........... 27,171,721
Evergreen basket of USD Fixed Rate Cambr idge Housing Societ Senior
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 28,399,050 |.......c... 19,714,896 | 10/24/2022 ..... 11/28/2048 ... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G1870*-AA-6 . [Secured Notes Series A .......cccccoen [2 eeiiiiiiiiiiiiiiiiiiieeen e 28,399,050 |........... 19,714,896
Evergreen basket of USD Fixed Rate College of Corpus Christ Senior
57629%HT1 .......... ABS Bank Loans and Corporate Bonds |1 ......ccceeeiiiiiiiiiiinniiis Jooiinnns 258,992,600 |............ 6,142,077 |......... (10,905,879) [ 10/26/2022 ..... 08/15/2052 ..... CUPTENCY SWAD ..vvvveeeriiieieeeeeins [ereiiiiieeeeeciiieees feeeeeene (14,803,746) [ G2269#-AA-9 . INotes .......ccceeeerrrviinmrenriiiiinees | 1o [ 6,142,077 |............ 3,897,867
Evergreen basket of USD Fixed Rate The Master, The Fellows Senior
57629%HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiniiiii Jooviieineeieiieieeees feeeeeies 18,054,720 |........... 11,457,834 (10/26/2022 ..... 08/15/2052 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G58798-AA-6 . Notes .......ooccoeererriiiiiiiiieieiies [ 1 [ 18,054,720 |........... 11,457,834
Evergreen basket of USD Fixed Rate Network Homes Ltd Senior Secured
57629%HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniriiii fooviieiiee e feeeeeies 61,097,447 |........... 36,821,986 (10/26/2022 ..... 08/15/2052 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e GB428#-AM-2 . Note ....oeoriiiuieeieiiiiiiiieeeeens [T [ 61,097,447 |........... 36,821,986
Evergreen basket of USD Fixed Rate Duchy of Lancaster Senior Note
57629%HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 11,927,523 |............ 7,147,680 |10/26/2022 ..... 08/15/2052 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G2034#-AB-1 . [Series A ....cceeeeeerriiineeeeiiiiiies [ 2 e feeeee 11,927,528 | 7,147,680
LORD MAYOR & CITIZENS CITY
Evergreen basket of USD Fixed Rate WESTMINSTER GBP TERM LN ISSUED AUG
57620%HT1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniininins |oovnniinininiiiieenns o, 177,560,782 |........... 97,786,561 (10/26/2022 ..... 08/15/2052 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, 550044-CC-3 . 2019 ..evverieiiiiiiieieeiiiiieeeeeies [ 1o [ 177,560,782 |........... 97,786,561
Evergreen basket of USD Fixed Rate Aroundtown SA Senior Unsecured
57629%HS3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiiiiiiviiinniiis foonnnnnns 213,608,440 |........... 87,008,767 |........... 59,274,228 |10/26/2022 ..... 10/12/2033 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (8,709,721)| Q0536E-ZZ-0 . [Notes ........ccccuveerrrriiiunnnnnnniiins [ 2 i fee 87,008,767 |........... 67,983,949
Evergreen basket of USD Fixed Rate
57629%HS3 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviivviniiininne foovviiiiiiiiiiiiniinns feeviienens 17,566,375 |.uuveennnn 13,270,921 [ 10/26/2022 ..... 10/12/2033 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G7996#-AE-0 . | Segro plc Senior Note Series B ... [1 covvereiiriiiiiiiiiiiiiinns o 17,566,375 |....vennns 13,270,921
Evergreen basket of USD Fixed Rate Capital Investors Europe PBI
57629%HS3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiniiiiins foovnninneiiiiiiieneens foeeiiinns 151,423,326 |........... 97,250,228 | 10/26/2022 ..... 10/12/2033 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G1847#-AB-0 . |Limited - Series B Senior Note ... [1 .cccooriiiiiiiiiniiiiiiiinns foeenenns 151,423,326 |........... 97,250,228
Evergreen basket of USD Fixed Rate London School Of Economi Senior
57620*HUB .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiinnninnnnns |oevinns 108,755,400 |........... 41,201,215 |........e. 19,877,605 |10/27/2022 ..... 11/27/2043 ... CUPTENCY SWAP ..vvvveeeeierrieieeeiiins [eeeeiiiiiiieeeeiiiiees foeeeeenne (6,210,714)| G5560*-AB-0 . [Note Ser .........ccccerrrriiiunnnnnnnns [T o fes 41,201,215 |........... 26,088,319
Evergreen basket of USD Fixed Rate Canal & River Trust Senior Note Ser
57620*HUB .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 10,197,033 |............ 5,753,724 | 10/27/2022 ..... 11/27/2043 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G18198-AA-8 . |-eeeeeeeeeeeeeiieiee e [T [ 10,197,033 |............ 5,753,724
Evergreen basket of USD Fixed Rate University of Stirling Senior Note
57620*HUB .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 27,519,325 |........... 17,743,411 1 10/27/2022 ..... 11/27/2043 ... CUPTENCY SWAP ..vvvveeerecvrnrreeenins foerieiiieieeeiiiiieens o, G9302%-AD-1 . [Ser ..evvevereriiiiiiieeeeciiiieeeeeeen [T e 27,519,325 |........... 17,743,411
Evergreen basket of USD Fixed Rate Heathrow Funding Limited Senior
57629*HU8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviiviiiiniiiinns foovveiiniiiiiiiiinieines forviinnnns 53,268,382 |........... 32,500,805 [10/27/2022 ..... 11/27/2043 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G4R1JX-AY-7 . [Secured Notes Class A .ceuvvevuvvennn [ 2 coiiiiiiiiiiiiiiins o 53,268,382 |........... 32,500,805
Evergreen basket of USD Fixed Rate Brussels Airport Company Senior
57629*HV6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoeicvveiiiiiiins |ooiinnnnns 61,752,000 |........... 65,937,740 |........... 43,336,213 | 10/27/2022 ..... 02/22/2050 ... CUrrency SWap ......eeeeieccveeereriiie fovviiiiiiiiiiieiiiiiines fovieeenenns 2,226,868 [B1401#-AE-7 . [Secured Notes ........cccccveevriiiine |2 iiiiiiiiiiiiiiiiiiiiiieeiiins |oveeiinns 65,937,740 |........... 41,109,345
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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 USD Fixed Rate Kingspan Securities 2017 Gtd Senior

57620%H4 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivieenniiins |oevinnns 207,703,020 |........... 10,758,578 |........... (1,184,512)[ 10/27/2022 ..... 12/19/2028 ..... CUFTENCY SWAP ..vvvveeeeieirnnieeeiiins [eeeeeiiiniineeeesiniens foneeeenne (9,759,430) | G5264#-Al-9 . [Note ......eovveiiiiuiiiiiiiiiiiiiiieiiies [ 2 i o 10,758,578 |............ 8,574,918
Evergreen basket of USD Fixed Rate Koole Terminals Subholdi Senior

57620%H4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiiiiiins foonnnninnciiiiiiennees foneiinnns 31,100,826 |........... 25,413,864 | 10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, N50848-AB-7 . [SecUred .........coecuvverereiiinnnennnens [ 2 iveeiiiiiiiiiieecciieeeeen foeeei, 31,100,826 |........... 25,413,864
Evergreen basket of USD Fixed Rate

57629*HI4 .......... ABS Bank Loans and Corporate Bonds [2 .....cceveevnviinnieinnennnns fooeveiiiiiiniiiiniiines foreiinnnnns 28,780,454 |........... 25,324,339 (10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP wvvnvevnvennerenierennee [reernerenieeenereiienes [oreeneeeiineieneeeeeees 399452-77-7 . |Groupe Holder S.A.S. Bank Loan .... [2 «ecvvireviieiiiiiiiiiiiiiins Joeeeiinns 28,780,454 |........... 25,324,339
Evergreen basket of USD Fixed Rate Sodiaal International S. Senior

57629*HI4 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevnveennvvinvennnns fooeveiiniiiiniiiinienns foovviinnns 95,929,230 |...ueennns 78,887,684 |10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP wvvnvevnvernerernerennee [reeenerenerenneeiieees [oreeereiinreieeeenes F8494#-AB-2 . [Unsecured Notes .......ccevvvevuvvennne [ 2 coiiiiiiiiiiiiins o 95,929,230 |..euuennns 78,887,684
Evergreen basket of USD Fixed Rate

57620%H4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiiiiiiiiiins foovineinniiiiiiieennes feneiinns 31,436,672 |........... 26,562,042 | 10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, 62973*-72-9 . |NSI NV EURO LN FAC ..oovvvviiiiinins [2 i [ 31,436,672 |........... 26,562,042
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Note

57620%H4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiieennns feniiiinns 15,560,859 |........... 13,290,642 (10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 479142-E%-8 . [Series C ..cvvvvvevvecnvnenneeiiineennes [ 1o e 15,560,859 |........... 13,290,642
Evergreen basket of USD Fixed Rate Corbion N.V. Senior Subordinated

57620%H4 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinieiniiiiiiiineees foneiinnns 26,417,382 |........... 22,545,902 | 10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, N23198-AD-7 . IPebt w.eeeveiiiiiiiiiiiiiiicies [ 2 i e 26,417,382 |........... 22,545,902
Evergreen basket of USD Fixed Rate Cadogan Estates Ltd Gtd Senior Note

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvviiiiiiiinns foonnnnnns 241,672,900 |........... 12,704,134 |........... (7,142,050) | 10/27/2022 ..... 09/12/2030 ..... CUTTENCY SWAP ..vvvvveeeeiuviereeeiiins [oereiiinieee i foeeeens (16,107,903) | G1744#-AT-5 . |oeeeeeeeieiiiiiiiiiiiiiiiiieiieeieieeeeeeeens [ 2 i | 12,704,134 |............ 8,965,853
Evergreen basket of USD Fixed Rate Knowsley Housing Trust Senior

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovineniniiiiiiiennens foneiiinns 27,643,323 |........... 20,778,295 | 10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP ..vvveveeeecurerreeenins foeriiiiiieeeeeiiiieens o, G5304*-AA-3 . [SecUred .......ccovvuriereiiiiiiiiiiieens [ 2 i fe 27,643,323 |........... 20,778,295
Evergreen basket of USD Fixed Rate RIT Capital Partners plc Senior

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninniiiiiiiennens foneiiinns 99,990,381 |.......c... 70,937,302 | 10/27/2022 ..... 09/12/2030 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, G7496*-AC-3 . Note Ser .......cccveeiveiiiiiiininininns [2 i [ 99,990,381 |.......... 70,937,302
Evergreen basket of USD Fixed Rate University of West Londo Senior

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiiiins foovinnnnniiiiiiieenens foneiinnns 30,154,863 |........... 22,837,346 | 10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, G9302#-AC-9 . [SecUred ........ccovvurrerrreiiiiiennenns [ 2 iiiiiiiiiiiieeieeee [ 30,154,863 |........... 22,837,346
Evergreen basket of USD Fixed Rate

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviiiiniinis fooviineiiniiiiiiinnens foeeiiinnns 7,254,714 |............ 5,665,542 | 10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWap ..vvveeeeeecureereeeniins foerieiiiiieeeiiiiiiens o, G7737#-AC-8 . | SGN MidCo Limited Gtd Senior Secu [2 ........ccccvvvviviriiinnnnnns s 7,254,714 oo 5,555,542
Evergreen basket of USD Fixed Rate Great Portland Estates Senior Note

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninnciiiiiieeeees foniiiinns 10,434,770 |............ 8,011,005 |10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, G26858-AH-2 . [SEr ...uvveiiiiiiiiiiiieeeiiiiieneeen [ i [ 10,434,770 |............ 8,011,005
Evergreen basket of USD Fixed Rate Wireless Infrastructure Senior

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninniiiiiiiennens foneiiinns 59,164,148 |........... 49,628,528 | 10/27/2022 ..... 09/12/2030 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, G9720#-AA-7 . [Secured Notes .........ccccoevvvcneennns [ 2 eiiiiiiiiiiiii [ 59,164,148 |........... 49,628,528
Evergreen basket of USD Fixed Rate

57629%HX2 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnviennieinnennnns foorveiiiiiiniiiinieinns foreviennns 46,188,524 |........... 37,426,639 [10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns 756570-ZZ-3 . |Red Funnel Ferry Senior Term Loa . [2 .ecevvvreviieiiininiiiiiniinns Joveeennnns 46,188,524 |........... 37,426,639
Evergreen basket of USD Fixed Rate University of Edinburgh Senior Note

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooeviuviiiiiiiiinns foonnnnns 337,502,600 |........... 30,907,162 |............ 8,585,596 (10/28/2022 ..... 10/26/2041 ... CUTTENCY SWap ..vvvvveeevcureereeriiins [oereiiineeeeeiiiiieees o (11,658,655) [ G93028-AB-3 . [SEr ....eeeerieurreeeeeriiiiniieeniiinene | 1 | 30,907,162 |........... 20,244,251
Evergreen basket of USD Fixed Rate

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiiiiiiniiins fooninenneiiiiiiinenees foneiinnns 31,162,363 |........... 20,503,187 (10/28/2022 ..... 10/26/2041 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G1128%-AC-2 . | BIRMINGHAM ARPT FIN PLC SR NT ..... [2 weeeeviiiiiiiiiieniiiiienen foeeees 31,162,363 |........... 20,503, 187
Evergreen basket of USD Fixed Rate Scottish Oriental Smaller Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnveennvvinvennnns foorveiiiiiiiiiiinienns foreviennnns 40,444,237 |.....cenn. 23,360,052 |10/28/2022 ..... 10/26/2041 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G7896*-AA-3 . [Unsecured Notes .......cceovvevvvennne [ 1 i o 40,444,237 |....cennnn 23,360,052
Evergreen basket of USD Fixed Rate

57629*HY0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnviennieinnennnns foorveiiiiiiniiiinieinns foreviennns 43,762,663 |........... 31,782,656 | 10/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G2493#-AA-7 . |Crail Meters Limited - Term Loan . [2 «icevvervnviieiiiiiiiiiiiins Joveeeinns 43,762,663 |........... 31,782,656
Evergreen basket of USD Fixed Rate Tottenham Hotspur Stadiu Gtd Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveinnviinnennins fooeveiiniiiiniiiinieinns foreiiinnnns 13,275,115 |...oeeenns 8,054,899 (10/28/2022 ..... 10/26/2041 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees (9000#-AG-5 . [Secured Note Series C ....oeeveveennns [ 2 ceiiiviiiiiiiiiiiicns o 13,275,115 |oueneennnns 8,054,899
Evergreen basket of USD Fixed Rate Bazalgette Tunnel Limite Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooviiuviiiiiiiiins fovininneiiiiiiiinneens foeeiiinns 101,948,282 |........... 54,180,500 (10/28/2022 ..... 10/26/2041 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G0892#-AB-6 . [Secured Notes .........cccoevvvuvnennns [ 2 iiiiiiiiiiiiiiiii [ 101,048,282 |........... 54,180,500
Evergreen basket of USD Fixed Rate UK Power Networks Servic Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds [2 .....cevuveevuvveiiieninienins foovreniniininiciinicinns fovevennnns 134,814,124 |........... 79,742,152 (10/28/2022 ..... 10/26/2041 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees 691608-AB-4 . [Unsecured Notes .......ecevveevveennnes [ 2 ceiviiiiiiiiiiies o 134,814,124 |........... 79,742,152
Evergreen basket of USD Fixed Rate Knowsley Housing Trust Senior

57620%HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiviiiniiiis foonnnnnns 174,033,900 |........... 34,253,682 |........... 16,875,237 |10/28/2022 ..... 12/02/2040 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (6,308,506) | G5304*-AC-9 . [Secured ..........ccceuveereriiinniennnns [ 2 ciiiiiiiiiiiiniieee fe 34,253,682 |........... 23,183,743
Evergreen basket of USD Fixed Rate King's College, London Senior Note

57620%HZ7 ... ABS Bank Loans and Corporate Bonds |1 .. ..66,494,343 |........... 39,929,462 (10/28/2022 ..... 12/02/2040 ..... Currency Swap 65258#-AB-3 . [Ser ... ...66,494,343 ... 39,929,462
Evergreen basket of USD Fixed Rate PRES &

57620%HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 15,133,277 |........... 9,193,306 (10/28/2022 ..... 12/02/2040 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G7228#-AB-6 . NT SER B ....oevvviiiniieinceiiinneenes [ 1 e 15,133,277 |veeeeennee 9,193,306
Evergreen basket of USD Fixed Rate Oxford Brookes Universit Senior

57629%HZ7 ... ABS Bank Loans and Corporate Bonds |1 .. ..20,188,964 |...........13,710,782 (10/28/2022 ..... 12/02/2040 ..... Currency Swap (68538-AC-0 . |Note Ser .. ...20,188,964 ...13,710,782
Evergreen basket of USD Fixed Rate Tottenham Hotspur Limite Senior

57629*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviivviniiininne foovviiiiiiiiiiiiniinns feeviienens 12,249,862 |............ 8,313,165 [10/28/2022 ..... 12/02/2040 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns (9000#-AB-6 . [Secured Note Series B ......coeveevee [ 2 ceiiiviiiiiiiiiiiiiiiins o 12,249,862 |............ 8,313,165
Evergreen basket of USD Fixed Rate Scottish Mortgage Invest Senior

57629*HZ7 ... ABS Bank Loans and Corporate Bonds |1 .. ..63,791,770 |... ...36,265,812 (10/28/2022 ..... 12/02/2040 ..... Currency Swap G7895*-AH-9 . [Unsecured Notes .. ...63,791,770 ... 36,265,812
Evergreen basket of USD Fixed Rate Dyson Finance Lim

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooeviuviiiiiiiiinns foonnnnnns 294,033,600 |........... 14,132,016 |............ 3,083,073 (10/27/2022 ..... 06/27/2029 ..... Currency Swap G294AB-AH-2 . Note ....oooiiiiiiiiiiiiiiiiieeeciens [T [ 14,132,016 |........... 12,506,228
Evergreen basket of USD Fixed Rate Brussels Airport Company Senior

57629*JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovicvriiiiiiiis |ovvinnnniiiiiiiinninees foveiiinnns 17,564,424 |........... 15,498,886 | 10/27/2022 ..... 06/27/2029 ..... CUTTency SWap .....eeeeiicceeeeeriiiins |ooviiiiiiiiesiiiiiiieins foeieiiiiiiieieciians B1401#-AB-3 . [Secured ........ccoceveriiiiiiiiiiiiiins [ ciiiiiiiiiiiiiie i feeeee, 17,564,424 |........... 15,498,886
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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 USD Fixed Rate Jones Lang LaSalle Finan Gtd Senior

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovvvuviiiiiiiiins foovnninnniiiiiiiennees feneiiinns 25,689,095 |........... 21,773,337 | 10/27/2022 ..... 06/27/2029 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, 48021P-AG-7 . Note ....oeoiiiiiiiiiiiiiiiiieeeiiiens [ 2 i [ 25,689,095 |........... 21,773,337
Evergreen basket of USD Fixed Rate

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiiiiiins foonnnninnciiiiiiennees foneiinnns 45,166,284 |........... 39,174,945 | 10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 09146#-7Z-8 . | Van Oord NV - EUR Term Loan ........ [2 eovrriiiiniinnniiiiiinnnn foeeeins 45,166,284 |........... 39,174,945
Evergreen basket of USD Fixed Rate

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviviiiiiiiiinns foovnninnnniiiiiiieeenns [oeeiiinns 133,274,877 |......... 118,667,335 | 10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, F2977#-AA-3 . |Elis S.A. Senior Note Series A ... [2 coccoorviiiiiiiniiiiiinnnnn foeenenns 133,274,877 |......... 118,667,335
Evergreen basket of USD Fixed Rate

57629%JA0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevnveennvvinvennnns fooeveiiniiiiniiiinienns foovviinnns 67,005,864 |........... 55,744,872 (10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP wvvnvevnvernerernerennee [reeenerenerenneeiieees [oreeereiinreieeeenes F85688-AF-6 . | Sonepar S.A. Senior Note Series C |2 .icevvveeveieiviriniiininiinns Joveeennnns 67,005,864 |........... 55,744,872
Evergreen basket of USD Fixed Rate Bidcorp Foodservice Inte Senior

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevevvnveinnieinneinnns fooeveniiiiiiiiiinieinns foveiiinnnns 18,582,289 |........... 16,175,444 (10/27/2022 ..... 06/27/2029 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G1267*-AB-5 . [Unsecured Notes .......ccevvvevuvvennne [ 2 coiiiviiiiiiiins e 18,582,289 |........... 16,175,444
Evergreen basket of USD Fixed Rate Plymouth Community Homes Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiviniiniiis foonnnnnns 144,459,719 |........... 21,076,693 |........... 10,511,729 |10/28/2022 ..... 09/27/2042 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (4,969,670) [ G7137#-AC-4 . [Secured .......cccuvveveeviinvennnennnens | 1o s 21,076,693 |........... 15,481,399
Evergreen basket of USD Fixed Rate University of Glasgow Senior Note

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 50,062,676 |........... 30,559,560 | 10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G9303#-AC-8 . [Ser .cvrreiiiiiiiiiiiieeecineeeeeeen [T [ 50,062,676 |........... 30,559,560
Evergreen basket of USD Fixed Rate University of Birmingham Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviinviiniiiininns foovveiiniiiiiiiiinieinns forviiennns 30,285,562 |........... 18,732,164 |10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens G9304*-AA-5 . [Unsecure .....veevevveniiiiiiiiiineenne [ 1 e 30,285,562 |........... 18,732, 164
Evergreen basket of USD Fixed Rate University of Keele Senior Note Ser

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiinss foovinnnniciiiiiieeeees foeneiiins 26,978,109 |........... 18,506,977 |10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP ..vvveveeeecurerreeenins foeriiiiiieeeeeiiiieens o, GI306#-AB=7 . |-eeeurreeeeeeeiiieee e [T [ 26,978,109 |........... 18,506,977
Evergreen basket of USD Fixed Rate South East Water Limited Gtd Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevniviinviiiniininne foovviiiniiiiiiiiinieines forviiennns 17,466,865 |........... 11,920,428 (10/28/2022 ..... 09/27/2042 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees (82798-AB-4 . [Secured Note Series 2 .....ccevvveenns [ 2 coiiiiiiiiiiiiiiins o 17,466,865 |........... 11,920,428
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviinviininiininne foovveiiniiiiiiiiinieinns forveiinnnns 12,910,216 |...ueennnee 8,624,809 [10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP wvvnvernvernererierennee [orernerenereiieneiieees [oreenereineeieeeees 65383*-AD-1 . [Secured Notes .......cvvevuvvevunvennnen [2 o o 12,910,216 |..uuveennne. 8,624,809
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*JD4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnins |oeiinnns 116,031,600 |........... 11,219,749 |............ 1,693,333 [10/31/2022 ..... 03/31/2034 ..... CUPTENCY SWAP ..vvvvveeeieirreieeeiiins [oeeeiiiiiieeeeeiiiiens foneenenns (5,886,248 | G4622#-AP-4 . |Unsecured Notes Series B ............ |1 oo |oeeiiinns 11,219,749 |............ 7,579,581
Evergreen basket of USD Fixed Rate Bromford Housing Group L Senior

57629*JD4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins foviininniiiiiiiieenees foneiiinns 52,871,199 |........... 37,344,124 110/31/2022 ..... 03/31/2034 ..... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, G1608#-AA-1 . [Secured Notes .........cccoevvvcneennns [T oo e 52,871,199 |........... 37,344,124
Evergreen basket of USD Fixed Rate Metropolitan Housing Tru Senior

57629*JD4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 62,106,594 |........... 45,529,79% |10/31/2022 ..... 03/31/2034 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, G6043#-AF-2 . [Secured Notes .........cccoevvvvcneennns [T oo e 62,106,594 |........... 45,529,795
Evergreen basket of USD Fixed Rate Transmission Finance DAC Senior

57629%JC6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooeviuvvieiiiiiinns foonnnnnns 123,989,250 |........... 72,558,466 |........... 55,245,154 |10/31/2022 ..... 06/28/2039 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (3,059, 134)| GI00BB-AD-8 . [Secured .........cooeevvuveerieiiiiiinns |2 coiiiiiiincieiiiieee e [ 72,558,466 |........... 58,304,288
Evergreen basket of USD Fixed Rate Molkerei Alois Muller GM Senior

57629%JC6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiis Joeviinniieniiiiiienens foeeiiinnns 9,158,777 |..oveeeee 6,419,738 (10/31/2022 ..... 06/28/2039 ..... CUPTENCY SWAP ..vvvvveerecurnrreeeiiins foereeiiinieeeeiiiieens o, D5472#-A0-3 . Note Series M ........oooovvverriviiiis [ 2 cviiiiiiiiiii e 9,188,777 |....co..n. 6,419,738
Evergreen basket of USD Fixed Rate Rheinkalk Holding GmbH Senior Note

57629%JC6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiiiiiiniiins fooninenneiiiiiiinenees foneiinnns 54,974,067 |........... 43,559,227 |10/31/2022 ..... 06/28/2039 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, D70028-AB-3 . [Series A=2034 ..........cccceiiiiiiiiins [ 2 iiiiiiiiiee [ 54,974,067 |........... 43,559,227
Evergreen basket of USD Fixed Rate Knowsley Housing Trust Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvviiiiiiiinns foonnnnnns 166,457,590 |........... 27,643,323 |........... 14,554,550 | 10/31/2022 ..... 12/02/2035 ..... CUFTENCY SWAP ..vvvveeeeieirnnieeeiiins [eeeeeiiiniineeeesiniens foneeeenne (5,247,563) | G5304%-AB-1 . [Secured .........coovviiuiiiiiiiiiiiiins |2 i [ 27,643,323 |........... 19,802, 113
Evergreen basket of USD Fixed Rate Bankers Investment Trust Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 66,766,134 |........... 43,529,262 |10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, GO746%-AA-0 . Note ....oeorviiieeeiiiiiiiiiiieeniinens [T e 66,766,134 |........... 43,529,262
Evergreen basket of USD Fixed Rate PRES & SCHOLARS ST MARY MAGDALEN SR

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 15,133,277 |......... 9,766,437 (10/31/2022 ..... 12/02/2035 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, G7228#-AA-8 . NT SER A .evvvveeeniiiiineeciiineeenes [ 1 e 15,133,277 |oveeennnnee 9,766,437
Evergreen basket of USD Fixed Rate Oxford Brookes Universit Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiinenens foeeiiinns 20,188,964 |........... 14,270,624 (10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G68538-AB-2 . Note Ser .........cocvviiiiiiiiiiiininns [2 i [ 20,188,964 |........... 14,270,624
Evergreen basket of USD Fixed Rate Tottenham Hotspur Limite Senior

57629%JE2 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvevuiiininieiiniennns Joonveiiiiiiiiiiiiineiins Joeeeeiinens 6,124,931 |............ 4,560,250 [10/31/2022 ..... 12/02/2035 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees (G9000#-AA-8 . [Secured Note Series A ....ccevvvevnee [ 2 ceviiiiiiiiiiiiinins oo 6,124,931 [...ccvuneen 4,560,250
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 32,397,539 |........... 22,585,273 | 10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G31226-AD-0 . [Secured Notes .........cccoovvvvcuvvennns [ 2 oiiiiiiiiiiiiniiii [ 32,397,539 |........... 22,585,273
Evergreen basket of USD Fixed Rate Great Portland Estates P Senior

57629%JE2 .... ABS Bank Loans and Corporate Bonds |2 .. ..33,108,037 |... ...22,302,932 (10/31/2022 ..... 12/02/2035 ..... Currency Swap 62685@-AL-3 . [Unsecured Notes ... 33,108,037 ... 22,302,932
Evergreen basket of USD Fixed Rate AVI Global Trust PLC - Senior Note

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeiiiiiinnnnnnnns |oeninns 173,400,000 |........... 37,627,572 |.......... 20,122,430 | 11/01/2022 ..... 12/14/2036 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (7,125,009) [ G15128-AA-8 . [Series A GBP ...........cccveeveevencn | 1o | 37,627,572 |........... 27,247,439
Evergreen basket of USD Fixed Rate University of Stirling Senior Note

57629*JF9 ... ABS Bank Loans and Corporate Bonds |1 .. ..22,673,903 |...........16,367,009 [11/01/2022 ..... 12/14/2036 ..... Currency Swap G9302*-AB-5 . [Ser ... ... 22,673,903 ... 16,367,009
Evergreen basket of USD Fixed Rate Howard De Walden Estates

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 20,679,860 |........... 13,518,905 (11/01/2022 ..... 12/14/2036 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G4622#-AM=1 . Note ..eeevrriiiiiiiieiiiiiiiieeniiens [T e 20,679,860 |........... 13,518,905
Evergreen basket of USD Fixed Rate Heriot Watt University Senior

57629*JF9 ... ABS Bank Loans and Corporate Bonds |1 .. .. 34,042,467 |... ...26,004,351 (11/01/2022 ..... 12/14/2036 ..... Currency Swap G4410*-AB-5 . [Unsecure .. ... 34,042,467 ...26,004,351
Evergreen basket of USD Fixed Rate Tottenham Hotspt

57629*JF9 .......... ABS Bank Loans and Corporate Bonds [ 1 ....ceeeviiniviiinviiiniiinnns Joonreiiiiiiiiiiiiineeins Joeeeeiinens 6,637,558 |............ 4,287,541 (11/01/2022 ..... 12/14/2036 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G9000#-AF-7 . [Secured Note Series B .....ccocvevveee [2 teviiiiiiiiiiiiiiiiiiiiins foereiieens 6,637,558 |.....ceennt 4,287,541
Evergreen basket of USD Fixed Rate Hightown Housing Association

57629*JF9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiinnniiiiie foviiinnniiiiiiiiiiinees foveeiinnns 18,230,328 |........... 13,474,148 | 11/01/2022 ..... 12/14/2036 ..... CUTTency SWap .....eeeeiicceeeeeriiiins |ooviiiiiiiiesiiiiiiieins foeieiiiiiiieieciians G4569#-AB-0 . Limited .....cooeeriiiiininieiiiiiiiens [T i [, 18,230,328 |........... 13,474,148
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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 USD Fixed Rate Heathrow Airport Limited Senior

57629*JF9 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinviiiniiinnns foovveiiniiiiiiiiinienns forviiinnns 60,725,239 |........... 43,689,901 [11/01/2022 ..... 12/14/2036 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G4378*-AL-3 . [Secured Notes .......cvvevuvvevunvennnen [2 i e 60,725,239 |........... 43,689,901
Evergreen basket of USD Fixed Rate

57629%JG7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooevivviiiiiiiinns foonnnnnns 191,094,020 |........... 17,383,434 |............ 5,937,818 [11/01/2022 ..... 07/14/2032 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (7,408,067)| G1591#-BJ-0 . |Britvic PLC Senior Notes Series 0 [2 .......ccoveriiriiiiinnnnnns foeeeninnns 17,383,434 |........... 13,345,885
Evergreen basket of USD Fixed Rate Molkerei Alois Muller GM Senior

57620%JG7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovnniiinciiiiiieeeees foneiinnns 34,177,876 |........... 25,492,876 | 11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, D5472#-AP-5 . Note Series L .....oooovviuvveereiiiiins [ 2 eiiiiiiiiiiiiiiie e 34,177,876 |........... 25,492,876
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57620%JG7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 37,961,030 |........... 29,241,253 | 11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, F3152%-Ad-3 . Notes .....ooovvvvieiieniiiiiiiiniiiiinns [ 2 i [ 37,961,030 |........... 29,241,253
Evergreen basket of USD Fixed Rate Dawsongroup plc Senior Note Series

57620%JG7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiiiiiiiiiins foovineinniiiiiiieennes feneiinns 16,381,356 |........... 12,894,507 (11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, G2687%-AB=5 . B .evveieeiiiiriiinieiiiiiine s [ i feeee 16,381,356 |........... 12,894,507
Evergreen basket of USD Fixed Rate

57629*JG7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvvvnveennivinnennnns fooeveniiiiiniiiinieinns foeevinnenns 31,636,327 |..ccevnnnen 27,971,727 111/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns N7660#-AY-3 . [ SHV Holdings NV Guaranteed Notes . [2 .....cceevvireiviiinviinnniinns Jovevennnnns 31,636,327 |.ceuvnennns 27,971,721
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Notes

57620%JG7 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinieiniiiiiiiineees foneiinnns 30,882,447 |........... 25,814,632 | 11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, 479142-F#-3 . [Sustainability-Linked Series A ..... [1 .ocoooiiiiiiiiiniiiiinns o 30,882,447 |........... 25,814,632
Evergreen basket of USD Fixed Rate Groupe Holder S.A.S. Senior

57629*JG7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevnveennvvinvennnns fooeveiiniiiiniiiinienns foovviinnns 14,873,597 |........... 14,419,796 | 11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens F4832#-AC-0 . [Unsecured Notes .......ceevvvevuvvennne [ 2 coiiiiiiiiiiiiins o 14,873,597 |.evuneennns 14,419,7%
Evergreen basket of USD Fixed Rate Dechra Pharmaceuticals P Senior

57629*JG7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveiniieininennns foorveiiniiiiniiiiniiinns foreviinnns 19,870,881 |........... 20,802,669 | 11/01/2022 ..... 07/14/2032 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees 243435-B*-4 . [Unsecured Notes ......ccevuvvevuvvennne [ 2 coiiiiiiiiis e 19,870,881 |..uevnnnes 20,802,669
Evergreen basket of USD Fixed Rate Origin Housing Limited Senior

57620%JH5 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvieennnnnns |oeninns 128,662,800 |........... 18,380,279 |............ 8,962,352 | 11/01/2022 ..... 10/06/2032 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (6,458, 119) [ G6774*-AD-6 . [Secured ........cccevereevvvuveennennnens | 1o s 18,380,279 |........... 15,420,471
Evergreen basket of USD Fixed Rate Bazalgette Tunnel Limite Senior

57620*JH5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis fooviniinniiiiiiiennees feneiiinns 60,668,178 |........... 47,016,934 | 11/01/2022 ..... 10/06/2032 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G0B92#-AA-8 . [SecUred ..........cccvrerrriiiiiieinnnns [ 2 eiiiiiiiiiiieeeieee [ 60,668,178 |........... 47,016,934
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Gtd Senior

57620*JH5 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviuviiiiiiiiins foovnnnniniiiiiieeenees feneiiinns 32,510,681 |........... 25,493,631 | 11/01/2022 ..... 10/06/2032 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, G31228-AB-4 . [SECU ..eevveiieviieieeeiiiiiiieeeeiiiens [ 2 i feeee 32,510,681 |........... 25,493,631
Evergreen basket of USD Fixed Rate Peel Ports PP Finance Lt Senior

57629*JH5 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveiniieininennns foorveiiniiiiniiiiniiinns foreviinnns 11,876,576 |............ 9,624,753 | 11/01/2022 ..... 10/06/2032 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G6970*-AX-4 . [Secured Notes .......coeevuvvevunvennnen [ 2 coiiiiiiiins e 11,876,576 [....c..n... 9,624,753
Evergreen basket of USD Fixed Rate Colombo BidCo Limited Senior

57629*JH5 .. ABS Bank Loans and Corporate Bonds .. 17,451,453 |... ...18,198,967 (11/01/2022 ..... 10/06/2032 ..... Currency Swap G2283#-NN-9 . [Secured Notes .. ... 17,451,453 ... 18,198,967
Evergreen basket of USD Fixed Rate Lowland Investmen

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveennniins |oevinns 310,627,067 |........... 17,366,970 |..oeevveennnne 86,848 (11/01/2022 ..... 10/06/2037 ..... CUPTENCY SWAP ..vvvveeeeeiuvrereeeiiins [oeeesiinieee i foeeenns (12,778,008) [ G5676#-AA-9 . [Note .......covevrveeirriiiiiiiiiniiiiiene [T e 17,366,970 |........... 12,864,856
Evergreen basket of USD Fixed Rate Quadgas Midco Limited Fixed Rate

57620%JJ1 ... ABS Bank Loans and Corporate Bonds .. 138,268,797 |......... 109, 186,419 [ 11/01/2022 ..... 10/06/2037 ..... Currency Swap G7304#-AD-9 . |Guar .. . .... 138,268,797 |......... 109, 186,419
Evergreen basket of USD Fixed Rate Plymou

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foonnnennniiiiiiieenens foneiinns 21,512,234 |........... 16,947,451 [ 11/01/2022 ..... 10/06/2037 ..... CUPTENCY SWAP ..vvveererecvrerreeeiins foerieiiinneeeiiiiieees o, G7137#-AB-6 . [Secured ..........cccuveerrrivinnenenens [T o e 21,612,234 |........... 16,947,451
Evergreen basket of USD Fixed Rate University of Keele Senior Note Ser

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninniiiiiiiennens foneiiinns 27,535,600 |........... 19,884,916 | 11/01/2022 ..... 10/06/2037 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, GI306#-AA-9 . |-eeeereiieeeeiiee e [T [ 27,535,600 |........... 19,884,916
Evergreen basket of USD Fixed Rate

57629%JJ1 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnviennieinnennnns foorveiiiiiiniiiinieinns foreviennns 61,921,860 |........... 47,926,793 [11/01/2022 ..... 10/06/2037 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns (3620#-AA-1 . |ForCapital Limited Senior Secured [2 ....covevvvreiviriiviinniiinns Jovneennnns 61,921,860 |........... 47,926,793
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Gtd Senior

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 33,182,500 |........... 23,818,366 [11/01/2022 ..... 10/06/2037 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, G31228-AC-2 . [SECU wevvvveriirrreieeeiiiirieeeneiinens [ reeeeeeeiiiniee e feeeeee 33,182,500 |........... 23,818,366
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

57629%JJ1 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnveeniiiinnennnns foorveiiiiiiiiiiincinns feovvinnnnns 13,177,000 |............ 9,379,417 11/01/2022 ..... 10/06/2037 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns 65383%-AC-3 . [Secured Notes .......covevuvvevunvennnen [2 o e 13,177,000 [...ccvnneenn 9,379,417
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuiiiinniiiis Jooviiiniiiniiiiiiinens foeeiiiinns 4,958,581 |............ 2,933,337 | 11/01/2022 ..... 10/06/2037 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, G2711%-AA=7 . Notes ...eeevriviviinnniniiiiiieeenees [T e 4,958,581 |.......c. 2,933,337
Evergreen basket of USD Fixed Rate University of Glasgow Senior Note

57620*JK8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 160,260,800 |........... 20,542,821 |............ 7,382,492 | 11/02/2022 ..... 11/24/2051 ... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (5,068,354) [ GI303#-AB-0 . [Ser ...eevvevviurreeineeiiiiinreneiiinees | 1 s 20,542,821 |........... 12,450,846
Evergreen basket of USD Fixed Rate Vale of Aylesbury Housin Senior

57629* K8 ... ABS Bank Loans and Corporate Bonds ..74,147,768 |... ... 35,535,552 (11/02/2022 ..... 11/24/2051 ..... Currency Swap G9312*-AB-3 . [Secured Notes .. ... 74,147,768 ... 35,535,552
Evergreen basket of USD Fixed Rate

57629* K8 .......... ABS Bank Loans and Corporate Bonds |1 ...cceevviiniviiiniiiiniiinnns Joonreiiiiiiiniiiiniiins Joeeeiiens 2,643,595 |....ccennnen 1,483,970 |11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns (6260#-AB-7 . | MORhomes plc Senior Secured Notes [2 ....ccevvvvevniiiinniinnniinnns fovveennnenns 2,643,5% |....oeeunnns 1,483,970
Evergreen basket of USD Fixed Rate Magna Housing Limited Senior

57629* K8 ... ABS Bank Loans and Corporate Bonds ..11,704,599 |... ....5,874,186 (11/02/2022 ..... 11/24/2051 ..... Currency Swap G5744#-AA-7 . [Secured Notes .. ...11,704,599 ....5,874,186
Evergreen basket of USD Fixed Rate The MDS Estates

57629* K8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviivviniiininne foovviiiiiiiiiiiiniinns feeviienens 40,987,236 |........... 19,160,588 | 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns 65695%-AA-0 . [Unsecured Notes .......ceevvvevuvvennne [T coiiiiis o 40,987,236 |.....eeen. 19,160,588
Evergreen basket of USD Fixed Rate

57629*JK8 ... ABS Bank Loans and Corporate Bonds ..31,938,720 |........... 16,324,806 [11/02/2022 ..... 11/24/2051 ..... Currency Swap 65695*-AD-4 . ...31,938,720 ... 16,324,806
Evergreen basket of USD Fixed Rate .

57629* K8 .......... ABS Bank Loans and Corporate Bonds |1 ....cevuvviveiiriniiiiniiiinns foonreniiiiiiiciinienins fovnveiiiennns 127,035 [oovveeniinnnnns 75,150 | 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G2711%-AA=7 . INOteS ovevniviiiiiiiiieiiveiieeieeens [ 1 e [ 127,035 [ooeevieininenn 75,150
Evergreen basket of USD Fixed Rate Duchy of Lancaster Senior Unsecured

57629*JL6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiinnniiiiiies Joovinnnnns 90,275,000 |........... 35,457,290 |........... 13,831,857 |11/02/2022 ..... 11/17/2050 ... CUrrency SWap ......eeeeicceveeereiiiies |oveeisiinniiieiiiiiiiens foeeenenns (2,704,615) | G2034#-AA-3 . [Notes .........ccccriiiiinniiiiiiiiinnns |2 iiiiiiiiiiiiiiciiiiiieieeeiis e 35,457,290 |........... 16,536,472
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Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
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Evergreen basket of USD Fixed Rate Nor thumber land Estates L Senior

57629%JL6 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinviiiniiinnns foovveiiniiiiiiiiinienns forviiinnns 65,942,036 |........... 28,961,886 | 11/02/2022 ..... 11/17/2050 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees 666588-AB-9 . [Unsecured Notes .......ccevvvevuvvennee [ 1 coiiiiiii e 65,942,036 |........... 28,961,886
Evergreen basket of USD Fixed Rate TIWAG-Tiroler Wasserkraf Senior

57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieninniins foeinnnnnns 56,197,920 |........... 39,615,938 |........... 30,943,033 | 11/02/2022 ..... 12/15/2035 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (2,018,092) [ AB68BA-AC-3 . [Note ......ccvveeeericrrnnineiiiiieeeees | 1 | 39,615,938 |........... 32,961,125
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovnniiinciiiiiieeeees foneiinnns 21,692,017 |........... 15,695,755 (11/02/2022 ..... 12/15/2035 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, F3152%-AK-0 . Notes ......ccoecurvvenrriiiiiiiiniiiiinns [ 2 i [ 21,692,017 |........... 15,695,755
Evergreen basket of USD Fixed Rate AVI Global Trust PLC - Senior Note

57620*N2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiinininniniss fooinnnnnns 73,143,945 |........... 29,461,636 |........... 22,413,116 | 11/02/2022 ..... 06/08/2036 ..... CUPTENCY SWAP ..vvvvveeeieireeieeeiins [oeeeiiiiiiinee e foeeeeenne (2,366,201) [ G15128-AB-6 . [Series B EUR ........ccoccuveereevvccnne | 1o s 29,461,636 |........... 24,779,317
Evergreen basket of USD Fixed Rate Akiem Holding SAS Green Senior

57620*N2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 28,828,525 |........... 17,428,676 | 11/02/2022 ..... 06/08/2036 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, F1000#-AC-2 . [Notes Series A .......ocoocvveeriiiiins [2 iiiiiiiiiiiiiniiiee fes 28,828,525 |........... 17,428,676
Evergreen basket of USD Fixed Rate Capital Investors Europe PBI

57629%N2 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviinviiiiniininns foovviiiniiiiniiiinieines foreiiennnns 26,559,171 |.oeeenneee 15,661,998 | 11/02/2022 ..... 06/08/2036 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G1847#-AC-8 . [Limited - Series C Senior Note ..... [1 covvrriiiiiiiiiiiiiiiines o 26,559,171 |.couveenns 15,661,998
Evergreen basket of USD Fixed Rate British Empire Securitie Senior

57620%KL4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviinniiiins fooinnnnnns 34,573,000 |........... 22,957,352 |.......... 15,936,430 (11/02/2022 ..... 11/01/2037 ..... CUPTENCY SWAP ..vvvvveeeieiriiieeeiins [eeeeiiiiiieeeeeiiniees foeeeeenns (1,116,060) | G15128-AC-4 . [Unsecure ..........oeeevvvuveeereeenccins |1 i o 22,957,352 |........... 17,052,490
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57620%KL4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 16,269,013 |........... 11,379,896 | 11/02/2022 ..... 11/01/2037 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, F3152%-AL-8 . Notes .......ccccvvvveeiiiiiniiiiniiiiins [ 2 i [ 16,269,013 |........... 11,379,896
Evergreen basket of USD Fixed Rate Coventry University Senior Note Ser

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvviiiiniiinns foonnnnnns 139,919,000 |........... 43,395,785 |........... 24,874,963 | 11/03/2022 ..... 11/14/2034 ... CUPTENCY SWAP ..vvvvveeeieirneieeeiiins [oeeeiiiiiiieeeeiiniens foeeenenne (6,556,164) [ G2479#-AB-3 . |..coeeiriiiiiiiiiiiiiiiiiiiii [T o 43,395,785 |........... 31,431,127
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 .....cceveevnveenveinineinnns foovveiniiiiiiiiinieinns foreviinnnns 12,466,387 |....ccenn... 9,368,461 [11/03/2022 ..... 11/14/2034 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G4622#-AN-9 . [Unsecured Notes Series A ...oveevee [ 1 coiiiiiiiiiis o 12,466,387 |..oueennnen 9,368,461
Evergreen basket of USD Fixed Rate 1887 Company Ltd Senior Secured

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiiiins foovinnnnniiiiiiieenens foneiinnns 21,279,469 |........... 16,956,072 | 11/03/2022 ..... 11/14/2034 ... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, G6750%-AF-9 . Note Series F ........coocvveeriviiiins [ 2 oieiiiiiiiiiiniiee [ 21,279,469 |........... 16,956,072
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds [2 .....cceveevnveinnivinieinnns fooeveniniiiiiiiiinceinns forvvinnnens 10,064,031 |............ 7,420,749 (11/03/2022 ..... 11/14/2034 ..... CUFTENCY SWAP wvvvvernvernererinrennne [reererennreiieneiienes [oreenereineeieeeans 64622#-AS-8 . [Unsecured Notes Series E ....ooeevee [ 1 coeiiiiiiiiiiins o 10,064,031 [....cvuneen 7,420,749
Evergreen basket of USD Fixed Rate Moto Investments Limited Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninnciiiiiieeeees foniiiinns 62,538,410 |........... 46,584,647 | 11/03/2022 ..... 11/14/2034 ... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, G6300#-AB-9 . [Secured Notes .........ccccoevvvcuvennns [2 eiiiiiiiiiiiiiiee [ 62,538,410 |........... 46,584,647
Evergreen basket of USD Fixed Rate Peel Ports PP Finance Lt Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 .....cceveevnveenveinineinnns foovveiniiiiiiiiinieinns foreviinnnns 11,876,576 |............ 9,206,681 | 11/03/2022 ..... 11/14/2034 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G6970*-AY-2 . [Secured Notes .......coeevuvvevunvennnen [ 2 coiiiiiiiiiins o 11,876,576 [....c..n... 9,206,681
Evergreen basket of USD Fixed Rate

57629°KJ9 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvieennnnnns |oeninns 278,348,060 |........... 21,386,287 |............ 5,551,074 (11/02/2022 ..... 11/30/2031 ... CUPTENCY SWAP «.vvvvveeeicriereneeiins [oeeeiiinieeeeeiiiiiens o (12,256,572) | X2145%-AD-8 . [Elenia Verkko Oyj Gtd Senior Note |2 .....cccccoviiiuiiiiiiiiiinnns fovninnnns 21,386,287 |........... 17,807,646
Evergreen basket of USD Fixed Rate Americold Realty Trust Senior

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveiniieinnennnns foorveiiniiiiiiiiinieinns foreviinnnns 42,224,144 |........... 29,699,814 [11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvnvernvernerennerennne [reeeeeeniereiieneiienes [oreeereenrrieeeeenes 03063#-AD-6 . [Unsecured Notes .......cceovvevuvvennne [ 2 coiiiviiiiiiiins o 42,224 144 |........... 29,699,814
Evergreen basket of USD Fixed Rate Molkerei Alois Muller GM Senior

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnveennvvinnennnns foovveiiniiiiiiiiiniiines foreviinens 23,883,687 |....eeenn. 16,931,113 | 11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns D5472#-AL-4 . [Unsecured Notes .......ccevvvevvvennne [ 2 coiiiiiiiiiiins o 23,883,687 |........... 16,931,113
Evergreen basket of USD Fixed Rate Sodiaal International S. Senior

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnveennvvinvennnns foorveiiiiiiiiiiinienns foreviennnns 37,646,273 |........... 28,952,570 [11/02/2022 ..... 11/30/2031 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees F8494#-AC-0 . [Unsecured Notes .......ceevvvevuvvennne [2 coiiiiiiiiiiiins o 37,646,273 |....unn. 28,952,570
Evergreen basket of USD Fixed Rate Shurgard Self Storage S. Senior

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnviennieinnennnns foorveiiiiiiniiiinieinns foreviennns 31,298,411 |........... 21,835,848 [11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns L8367#-AG-8 . [Unsecured Notes ........covvevuvvennne [ 2 coiiiiiiiiiiins e 31,298,411 ...t 21,835,848
Evergreen basket of USD Fixed Rate Vilmorin & Cie SA Senior Unsecured

57629°KJ9 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 55,767,365 |........... 44,523,860 | 11/02/2022 ..... 11/30/2031 ... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, FO768#-AB-9 . Notes .........ccovuvveeriiinniiiniiiiins [2 i [ 55,767,365 |........... 44,523,860
Evergreen basket of USD Fixed Rate (2 Developpement Senior Unsecured

57629°KJ9 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiiiiiiiiiins foovinnnenniiiiiiieenees feeeiiinns 88,768,676 |........... 70,483,976 (11/02/2022 ..... 11/30/2031 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, F20008-AA-6 . Notes ........cccovvvireriiiiniiinniiiinns [ 2 i [ 88,768,676 |........... 70,483,976
Evergreen basket of USD Fixed Rate

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveinnviinnennins fooeveiiniiiiniiiinieinns foreiiinnnns 25,326,563 |.....ceunn. 19,133,403 [ 11/02/2022 ..... 11/30/2031 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees F9731#-AJ-6 . |Vicat SA Senior Unsecured Notes .. [2 .icovveeiiiiiiiiiniiiinnniinns Joveeeinnns 25,326,563 |.....cun... 19,133,403
Evergreen basket of USD Fixed Rate

57629*KH3 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvevivvenineenineennns Jooveennnns 250,562,150 |........... 38,715,217 |oeeueeennns 16,741,658 | 11/03/2022 ..... 12/22/2031 ..... Currency Swap (41338-AA-1 . | Grosvenor Limited Senior Note Ser |2 .ooevvivvviiiiviiiiiiiiiiiiins Joeeeinnns 38,715,217 |evunnenns 28,557,624
Evergreen basket of USD Fixed Rate Porterbrook Rail Finance Senior

57629*KH3 ... ABS Bank Loans and Corporate Bonds |2 .. .. 13,953,615 |... ..10,956,928 | 11/03/2022 ..... 12/22/2031 ... Currency Swap G7178*-AD-6 . [Secured .... ... 13,953,615 ... 10,956,928
Evergreen basket of USD Fixed Rate Howard De Walden Estates

57629%KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiinenens foeeiiinns 11,632,421 |............ 8,658,112 | 11/03/2022 ..... 12/22/2031 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G4622#-AL-3 . Note .....oooiiiiiiiiiiiiiiiiieenieens [T [ 11,632,421 |............ 8,658,112
Evergreen basket of USD Fixed Rate South East Water Limited Gtd Senior

57629*KH3 ... ABS Bank Loans and Corporate Bonds |2 .. .. 35,055,875 |... ...28,234,801 (11/03/2022 ..... 12/22/2031 ..... Currency Swap (82798-AA-6 . [Secured Note Series 1 ... ... 35,055,875 ... 28,234,801
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior

57629%KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 31,197,811 |........... 25,112,454 | 11/03/2022 ..... 12/22/2031 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, L0808#-AC-1 . |Note Series B .........cccouveeveviiinns [ 2 eviiiiiiiiiiiiiiiiieenn fes 31,197,811 [........... 25,112,454
Evergreen basket of USD Fixed Rate

57629*KH3 ... ABS Bank Loans and Corporate Bonds |2 .. ..21,810,104 |... .. 16,119,259 | 11/03/2022 ..... 12/22/2031 ..... Currency Swap G1151#-AB-0 . |Bellway Plc Senior Note Series B . ...21,810,104 ... 16,119,259
Evergreen basket of USD Fixed Rate TP REIT Propco 2 Limited Senior

57629%KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foonininnniiiiiiieenees feeneiinnns 59,019,958 |........... 41,362,479 | 11/03/2022 ..... 12/22/2031 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 68655#-AA-8 . [Secured Notes .........ccccovvvcveennns [T oo e 59,019,958 |........... 41,362,479
Evergreen basket of USD Fixed Rate Breedon Group Plc Senior Note

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovicvriiiiiiiis |ovvinnnniiiiiiiinninees foveiiinnns 21,134,994 |........... 15,209,583 | 11/03/2022 ..... 12/22/2031 ..... CUTTency SWap .....eeeeiicceeeeeriiiins |ooviiiiiiiiesiiiiiiieins foeieiiiiiiieieciians G1320*-AB-0 . [Series B .......ccccoiiiiiiiiiiiiiiiiiins [ ciiiiiiiiiiiiiiieiiieenen [, 21,134,994 |........... 15,209,583
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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 USD Fixed Rate SOUTH STAFFORDSHIRE PLC GBP FAC A

57620%KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovvvuviiiiiiiiins foovnninnniiiiiiiennees feneiiinns 38,081,923 |........... 29,542,180 | 11/03/2022 ..... 12/22/2031 ... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, 781837-YY-9 . |LN - ISSUED DEC 2021 .................. 2 e [ 38,081,923 |........... 29,542,180
Evergreen basket of USD Fixed Rate

57629%KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiiiiiins foonnnninnciiiiiiennees foneiinnns 33,502,228 |........... 30,023,318 | 11/03/2022 ..... 12/22/2031 ... CUPTENCY SWAP ..vvvveeerecvnereeeenins [oereiiinieneeeisiiiieees oo | e, DP Wor Id Ltd-SENIOR UNSECURED ..... 2 e [ 33,502,228 |........... 30,023,318
Evergreen basket of USD Fixed Rate ERMEWA HLDG SECD SR INITIAL PP NTS

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvviiiiiiiinns foonnnnnns 234,948,546 |........... 69,249,586 |........... 47,834,220 | 11/04/2022 ..... 12/11/2031 ... CUPTENCY SWAP ..vvvveeeeeiuvrereeeiiins [oeeesiinieee i foeeenns (10,400,416) [F3152%-AG-9 . [2019-2 .......coeviiiuriiiinniiiiiieeenne 2 e [ 69,249,586 |........... 58,234,636
Evergreen basket of USD Fixed Rate Lineage Treasury Europe Senior

57629*KG5 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuveevuvveiiniininienins foonreniiiiiiiniiinienins fovneennnns 139,138,580 |....veeenns 97,630,509 [11/04/2022 ..... 12/11/2031 ..... CUPTENCY SWAP wvvnvevnvernerernerennee [reeenerenerenneeiieees [oreeereiinreieeeenes N5269@-AB-4 . [Unsecured Notes Series D ............ 2 i e 139,138,580 |..vuueennns 97,630,509

Futbol Club Barcelona Senior

Evergreen basket of USD Fixed Rate Secured Note Series B1 (Amortizing)

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiiiiiiis Jooviieineiieiiiieeees feeeeiiis 29,169,517 |..eeeeees 24,801,198 (11/04/2022 ..... 12/11/2031 ... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e EB444E-AF-1 . oo 2 e o 29,169,517 |........... 24,801,198
Evergreen basket of USD Fixed Rate Futbol Club Barcelona Senior

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiniiniiiiis Jooviiiieeeeeiiiieeees feeeeeees 33,336,256 |........... 26,864,983 | 11/04/2022 ..... 12/11/2031 ... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e E5444#-AG-9 . [Secured Note Series B2 (Bullet) ... [2 ....ooooiiiiiiiiiiiiiiinnnns o 33,336,256 |........... 26,864,983
Evergreen basket of USD Fixed Rate DENTSPLY Sirona Inc. Senior Note

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeeiiiiiiecnnnnics foevenes 197,737,711 |............ 5,769,377 |........... (4,993,078) [ 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD ..vvveeeeriiiiiieeeeeiis [eeeeeiiieie e eeiiees [eeeeeeens (9,853,770) [ 24906P-C#-4 . [Sr .....ererrieuiinieeriiiiiieeee e 2 e [ 5,769,377 |............ 4,860,692
Evergreen basket of USD Fixed Rate Sirona Dental Services G Senior

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Joviiniieiieiiiieeeees feeeeeies 17,308,131 |........... 14,582,075 (11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vveeeeeriiinreeeeeine foreeiiiie e eeiiiees foreeee e D8286#-AD-2 . [Note Ser ..........cccoreiriiiiiinnnennne 2 e o 17,308,131 |.......c... 14,582,075
Evergreen basket of USD Fixed Rate

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiiiiniiiiis Jooviiniieeieiiieeees feeeeeeis 63,640,869 |........... 51,941,323 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e B95508-AB-7 . | Umicore SA Senior Note Ser ......... 2 e o 63,640,869 |........... 51,941,323
Evergreen basket of USD Fixed Rate Laurent-Perrier Group Senior

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 ......cccooeoiiiiiiiiiiiiiis Jooviinieeeieiiiiieeees feeeeeees 13,087,829 |........... 11,234,791 [ 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e F5662#-AA-6 . JUNSECUIe ....eoerriiuiiiieieiiiiiieeeas 2 e o 13,087,829 |........... 11,234,791
Evergreen basket of USD Fixed Rate

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. ..37,743,735 |...........32,717,976 [11/04/2022 ..... 12/07/2029 ..... Currency Swap B95508-AD-3 . | Umicore SA Senior Note Series B ... [2 . ...37,743,735 ...82,717,976
Evergreen basket of USD Fixed Rate Akiem Holding SAS Senior Secured

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiiiiiiis fooviiiinee e feeeeeiis 19,567,063 |........... 15,826,154 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vveeeeeriiinreeeeeine foreeiiiie e eeiiiees foreeee e F1000#-AB-4 . |Notes (Bullet) .........ccccoeeerrnnee 2 e o 19,567,063 |........... 15,826,154
Evergreen basket of USD Fixed Rate Electrocomponents plc Senior Notes

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. ..5,514,879 |............ 4,666,500 |11/04/2022 ..... 12/07/2029 ..... Currency Swap 285295-B#-7 . [Series C 2. ....5,514,879 ... 4,666,500
Evergreen basket of USD Fixed Rate

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 ......ccccoeoiiiiiiiiiiiiiis Jooviinineeieiiiieeees feeeeeeis 43,946,290 |........... 37,393,172 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e N3527#-AA-7 . | Getec Infra NL BV Term Fac ......... 2 e o 43,946,290 |........... 37,393,172
Evergreen basket of USD Fixed Rate GETEC INFRA NLBV-2021 EUR Fixed

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. ..15,707,742 |........... 12,406,551 [11/04/2022 ..... 12/07/2029 ..... Currency Swap D30028-AA-4 . |Incremental Term Loan ... 2. ... 15,707,742 ... 12,406,551
Evergreen basket of USD Fixed Rate

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiniinriiis Jooviiinieee e feeeeiiiis 1,484,566 |............ 1,413,502 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e U74079-AP-6 . |Netflix Inc-SENIOR UNSECURED ...... 2 e [ 1,484,566 |............ 1,413,502
Evergreen basket of USD Fixed Rate Mettler-Toledo Internati Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 ......ccccooviviiieiiiiiiins fooiennes 292,527,085 |........... 42,295,738 |........... 19,139,415 [ 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD ..evvveeereiiinieeeeeins foereeiiinie e e feeeeeeene (14,990,913)| 592688-B#-1 . [Note .....eeeeerriiuiimieiiiiiiiiieenne 2 e o 42,295,738 |......c... 34,130,328
Evergreen basket of USD Fixed Rate

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......ccooeiiiiiiiiiiiiiiis Jooviiniiee e feeeeeiis 69,469,985 |........... 61,691,235 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e X2145*-AC-0 . |Elenia Verkko Oyj Gtd Senior Note [2 ........cccooemiiiiiiiinnnnns o 69,469,985 |........... 61,691,235
Evergreen basket of USD Fixed Rate Envol Investments Limite Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiiiiniiiiis Jooviieiieeieiiiiieeees feeeeeies 34,243,862 |........... 28,362,032 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G3076%-AE-6 . [Secured Notes ..........ccccoevecuueeens 2 e o 34,243,862 |........... 28,362,032
Evergreen basket of USD Fixed Rate

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiniiiiis Jooviniieeieiiiiieeees feeeeeiis 36,460,563 |........... 30,759,421 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e 556069-Z2-8 . | MacqPisto SAS Senior Term Loa ..... 2 e o 36,460,563 |........... 30,759,421
Evergreen basket of USD Fixed Rate Irish Residential Proper Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoooiiiiiiiiiiiiiis fooviiiineeieiiiiieeees feeeeeies 27,450,167 |........... 21,490,004 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G49408-AA-4 . [Secured Notes ........cceeverriieeennns [ 2 eiiiiiiiiiiii e [ 27,450,167 |........... 21,490,004
Evergreen basket of USD Fixed Rate FIL Limited Senior Unsecured Notes

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiniiiiiiiis Jooviiniieeieiiieeees feeeeeies 15,626,550 |........... 12,877,974 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G3B01*-AB=9 . |eeiiriiieiiiiiii e 2 e o 15,626,550 |........... 12,877,974
Evergreen basket of USD Fixed Rate Dyson Finance Limited Guaranteed

57629*KEO .......... |ABS Bank Loans and Corporate Bonds |2 .. ..46,815,969 |...........44,483,019 [11/04/2022 ..... 08/19/2030 ..... Currency Swap G294A@-AK-5 . [Series A Senior Notes ... 1. ...46,815,969 ...44,483,019
Evergreen basket of USD Fixed Rate Safran Group Senior Unsecure

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiiiiiiis fooviieieeeieiiiiieeees foeeeeiis 55,333,761 |........... 46,843,380 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e T e A Y 2 e o 55,333,761 |........... 46,843,380
Evergreen basket of USD Fixed Rate University of Edinburgh Senior Note

57629%KD2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeeviiiiiieniiiiins foeiiinnens 58,747,500 |........... 13,627,229 |............ 4,195,051 [11/07/2022 ..... 04/05/2046 ..... CUPTENCY SWAD ..vvveeeeriiiiiieeeeeiis [eeeeeiiieie e eeiiees [eeeeeeens (4,452,362) | G93028-AC-1 . [Ser oeeveuviieieiieiiiiiieceeciieeeees | T e o 13,627,229 |.....ueeee 8,647,413
Evergreen basket of USD Fixed Rate Gibraltar Capital Assets Senior

57629%KD2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoooiiiiiiiiiiiiiis fooviiiineeieiiiiieeees feeeeeies 59,394,557 |........... 40,033,015 | 11/07/2022 ..... 04/05/2046 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e X3204#-AB-4 . [SecUred .........coecuveereiiiiiiinieeens [ 2 i feeeee 59,394,557 |........... 40,033,015
Evergreen basket of USD Fixed Rate Laurent-Perrier Group Senior

57629% KC4 ......... ABS Bank Loans and Corporate Bonds |2 ......ccccoooiiiiiieiiiiiiins fooiennes 159,348,640 |........... 14,309,242 |............ 2,981,642 [11/07/2022 ..... 11/29/2030 ..... CUPTENCY SWAD ..evveeeeeiiiinieeeeeiis [eeeeeiiieee e e eeiiens [eeeeeeene (9,649,345) | F5662#-AB-4 . [Unsecured Notes ............ccccecuees 2 e e 14,309,242 |........... 12,630,987
Evergreen basket of USD Fixed Rate

57629% KC4 ......... ABS Bank Loans and Corporate Bonds |2 .......ccooeiiiiiiiiiiiiiiins fooviieneeceiiiieeeees foeeeeis 175,417,385 |.......... 140,944,335 (11/07/2022 ..... 11/29/2030 ..... CUPTENCY SWAD -.vveveeeeiiinreeeeeine [oreeiieie e eeiiiees foreeee e F3806Z-MM-5 . | FFP SA Senior Unsecured Notes ..... T e e 175,417,385 |.......... 140,944,335
Evergreen basket of USD Fixed Rate PRES & SCHOLARS ST MARY MAGDALEN SR

57629*KB6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiciinniiiiiis |ooeiiinnnss 41,179,875 |........... 15,133,277 |............ 5,316,753 [11/07/2022 ..... 12/08/2045 ..... CUPTENCY SWAP ...eeveerrisiiienneeriiis foeeiiiiiiiieeessiiiens foreeeeneee (3,497,547) | G72284-AC-4 . INT SER C ....ccevveeeeiiiiiiieeeiiiinies 1o |, 15,133,277 |............ 8,814,300
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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 USD Fixed Rate Dunedin Income Growth In Senior

57629*KB6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 39,483,260 |........... 24,018,481 (11/07/2022 ..... 12/08/2045 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, G2867#-AA-5 . [Secured .........coccvveerreiiiinnennenns [T e 39,483,260 |........... 24,018,481
Evergreen basket of USD Fixed Rate Arqiva PP Financing plc Gtd Senior

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooevivviiiiiiiinns foonnnnnns 174,986,912 |........... 31,521,4% |............ 9,315,686 [11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP «.vvvvveeeicriereneeiins [oeeeiiinieeeeeiiiiiens o (13,604,314)| GO5B6*-AC-3 . [SECU ...vvvvvrreriirrenieeeiiiriiiieeeiies [ 2 ceiiiiiiee e [ 31,521,496 |........... 22,920,000
Evergreen basket of USD Fixed Rate BUK Infrastructure Issuer PLC -

57629*KA8 .......... ABS Bank Loans and Corporate Bonds [2 .....cceveevnviinnieinnennnns fooeveiiiiiiniiiiniiines foreiinnnnns 19,779,613 |oeueennns 13,744,986 |11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP wvvnvevnvennerenierennee [reernerenieeenereiienes [oreeneeeiineieneeeeeees G1745*-AM-3 . [Senior Note Series B .....cccvvevevvenn [2 ceiiiviiiiiiiiiiinns o 19,779,613 |..euneenns 13,744,986
Evergreen basket of USD Fixed Rate

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 51,012,416 |........... 35,097,534 |11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, GO176@-AA-7 . | ALLIANCE TR PLC ...evvvvveeeiiinennes [ 1 [ 51,012,416 |........... 35,007,534
Evergreen basket of USD Fixed Rate Argiva Financing No 1 Li Gtd Senior

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviiniiiiiis Jooniineiinniiiiiinnens foeeiiinnns 4,587,138 |............ 4,553,499 |11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, (el ToIo i o I L R 7 N 4,587,138 |............ 4,553,499
Evergreen basket of USD Fixed Rate STERIS Corporation Senior Note Ser

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviviiiiiiiiis foovinnineiiiiiiinnnens foneiiinns 26,381,400 |........... 22,953,833 | 11/07/2022 ..... 12/31/2029 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, GBAT2H-AE-1 . |eeeeeeiieeeeeiiiee e [ 2 i [ 26,381,400 |........... 22,953,833
Evergreen basket of USD Fixed Rate 1887 Company Ltd Senior Secured

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviviuviiiiiiiiins foovinnnnneiiiiiiinnnns foniiiinns 21,529,816 |........... 18,498,623 (11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, G6750%-AE-2 . |Note Series E ........coocvveereviiins [ 2 iviiiiiiiiiiniiie fe 21,529,816 |........... 18,498,623
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior Secured

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviivieiiiiiiins foovinneinniiiiiiiennees feniiinnns 26,391,354 |........... 21,931,528 | 11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, L0808#-AB-3 . |Note Series A .......oocoveeeriviiiins [ 2 iviiiiiiiiiiinie [ 26,391,354 |........... 21,931,528
Evergreen basket of USD Fixed Rate SOUTH STAFFORDSHIRE PLC GBP FAC B

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovineniniiiiiiiennens foneiiinns 59,543,901 |........... 44,728,482 | 11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP ..vvveveeeecurerreeenins foeriiiiiieeeeeiiiieens o, 781837-ZZ-5 . |LN = ISSUED DEC 2021 .......ccccuvvvnns [2 weviiiiiiiiiiiiniiiiiiieeen foees 59,543,901 |......cc... 44,728,482
Evergreen basket of USD Fixed Rate Origin Finance 2 plc Senior Secured

57620%J25 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvuvieniiniins foeinnnnnns 34,605,300 |........... 36,137,484 |........... 24,050,225 | 11/07/2022 ..... 12/11/2033 ... CUPTENCY SWAP ..vvvvveeeieiriiieeeiins [eeeeiiiiiieeeeeiiniees foeeeeenns (2,916, 144) [ GB774*-AC-8 . |oeeeveeiiiiiiiiiiiiiiiiiiiii [T s 36,137,484 |........... 26,966, 369
Evergreen basket of USD Fixed Rate

57629*J25 ... ABS Bank Loans and Corporate Bonds 6,844,070 |............ 5,002,033 | 11/07/2022 ..... 12/11/2033 ... Currency Swap G7737#-AD-6 . | SGN MidCo Limited Gtd Senior Secu ....6,844,070 ....5,002,033
Evergreen basket of USD Fixed Rate

57629%JZ5 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvevuniinniiininienins Joonvemiiiiiiiniiiineiins Joveeeiiens 4,565,212 |oueveennnen 3,350,462 | 11/07/2022 ..... 12/11/2033 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G1591#-BF-8 . [Britvic PLC Senior Notes Se ........ [2 wevevviiiiiiiiiiiiiiiiiiiiiins fooreeneens 4,565,212 |oceeevnnennn 3,350,462
Evergreen basket of USD Fixed Rate QPH Finance Co. Pty. Ltd Gtd Senior

57629*JY8 ... ABS Bank Loans and Corporate Bonds .. 21,495,499 |........... 11,732,261 [11/07/2022 ..... 08/14/2029 ..... Currency Swap Q7794#-AF-0 . [Secu .. . ...21,495,499 ...16,167,460
Evergreen basket of USD Fixed Rate Servco Australia

57620%JY8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 31,415,500 |........... 28,834,486 | 11/07/2022 ..... 08/14/2029 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, 08458*-AA-0 . Note Ser ........ccoveiiiiiiiiiiiinnninns [2 i [ 31,415,500 |........... 28,834,486
Evergreen basket of USD Fixed Rate Coates Group Pty Ltd Senior Note

57629*JY8 ... ABS Bank Loans and Corporate Bonds ..24,181,920 |........... 19,946,278 [11/07/2022 ..... 08/14/2029 ..... Currency Swap 026008-AD-2 . [Series 2022-D (AUD) ... . ...24,181,920 ... 19,946,278
Evergreen basket of USD Fixed Rate Lilly Japan Financing Go

57629*JX0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiininiiniiiss foeinnnnnns 48,513,122 |........... 70,302,724 |........... 37,909,370 | 11/07/2022 ..... 11/15/2049 ..... CUPTENCY SWAP ..vvvveeeeieirneieeeiins [oeeeiiiiiiieeeeiiiiees foeeeeeene (4,869,201) [ J3891#-AC-6 . [Note Series C .....cceevvvvvvcnnenenenns | 1o s 70,302,724 |........... 42,778,571
Evergreen basket of USD Fixed Rate Australian Laboratory Se Senior

57620%JW2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviininiiins foeinnnnnns 65,036,160 |........... 40,435,200 |........... 31,151,775 (11/08/2022 ..... 07/17/2034 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (1,776,372) | Q0846#-AA-4 . [Unsecured Notes ........cccooveuveennns [2 cviiiiiiiiiiiiiiin fes 40,435,200 |........... 32,928,147
Evergreen basket of USD Fixed Rate Coates Group Pty Ltd Senior Note

57620%JW2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 31,091,040 |........... 23,387,682 | 11/08/2022 ..... 07/17/2034 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, 026008-AF-7 . [Series 2022-F (AUD) ......ccceevveveie [2 eviiiiiiiiiiiiiciiiieen [ 31,091,040 |........... 23,387,682
Evergreen basket of USD Fixed Rate Qantas Airways Limited Senior

57620%JV4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvvienniniiins foovnnnnnns 64,370,000 |........... 69,642,480 |........... 52,755,725 | 11/08/2022 ..... 06/25/2031 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (2,133,871) [ 74726M-A*-0 . [Secured Notes ........ccccevvcuveirrennns |2 ciiiiiiiiiiieiiiiiieeecees |oeeeiinens 69,642,480 |........... 54,889,5%
Evergreen basket of USD Fixed Rate DH Japan Finance SA Senior Note Ser

57629%JU6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvvienniniiins foovnnnnnns 64,738,386 |........... 83,201,824 |........... 63,282,326 | 11/09/2022 ..... 05/11/2032 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (3,312,071) [L2289#-AB-7 . |-uvveeeeeeeriiiieeeeeiiiiieeeeeiiiieeeees |2 e [ 83,201,824 |........... 66,594,397
Evergreen basket of USD Fixed Rate 0BB Produktion GmbH Senior

57629%J19 ... ABS Bank Loans and Corporate Bonds 20,044,000 ... ..23,160,357 |........... 13,946,557 [11/09/2022 ..... 10/14/2040 ... Currency Swap ....(46,872) [ A5791*-AA-9 . |Unsecured Notes ...23,160,357 ... 13,993,429
Evergreen basket of USD Fixed Rate Scottish Mortgage Inves

57620%JS1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvvienniniiins foovnnnnnns 46,466,369 |........... 29,294,169 |........... 17,012,064 | 11/09/2022 ..... 06/04/2038 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (2,040,606) | G7895*-AE-6 . [Note Ser ..........cccevvrriiiunnnennnns [T o o 29,294,169 |........... 19,052,670
Evergreen basket of USD Fixed Rate

57629*JS1 ... ABS Bank Loans and Corporate Bonds ..23,974,269 |... ...16,786,914 (11/09/2022 ..... 06/04/2038 ..... Currency Swap (6260#-AA-9 . | MORhomes plc Senior Secured Notes ... 23,974,269 ...16,786,914
Evergreen basket of USD Fixed Rate WestConnex Finance Compa Senior

57629*JR3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvvienniniiins foovnnnnnns 39,645,360 |........... 47,124,000 |........... 29,567,463 | 11/09/2022 ..... 06/15/2041 ... CUPTENCY SWAP «.vvvvveeeeivrerieeiiins [oereiiiiiieeeeeiiiieees foeiniiiinns (901,585) [ Q9609*-AD-0 . [Secured Notes ..........cccoeevvvuvnenns [2 coviiiiiiiiiiiiiiiiiiin [ 47,124,000 |........... 30,469,048
Evergreen basket of USD Fixed Rate

57629*J05 .. ABS Bank Loans and Corporate Bonds 52,547,512 |... ..61,059,259 |...........48,471,648 [11/09/2022 ..... 11/30/2027 ... Currency Swap ...(2,620,717)| G2735%-AA-9 . [Great Rolling Stock Co PLC/The .... ...61,059,259 ...51,092,365
Evergreen basket of USD Fixed Rate

57629%J05 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviiviiiiiiiiis foevinieiiiniiiiiienens foeeiiiinns 4,173,444 |........... 4,141,746 (11/09/2022 ..... 11/30/2027 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, OONQBG-FII-1 . | Newcastle Estate A2 .......cccevveees [2 ceveeiiiiiiiii e 4,173,444 |............ 4,141,746
Evergreen basket of USD Fixed Rate Origin Finance 2 plc Senior Secured

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvviiiiiiiinns foonnnnnns 329,572,593 |........... 13,009,494 |........... (5,420,792)| 11/10/2022 ..... 12/11/2028 ... CUTTENCY SWAP ..vvvvveeeeiuviereeeiiins [oereiiinieee i foeeeens (15,161,013) | GB774%-AB-0 . |oeeeveveeriiiiiiiiiiiiiiiieiiieceeeeeeeeees [ T s | 13,009,494 |............ 9,740,221
Evergreen basket of USD Fixed Rate BUK Infrastructure Issuer PLC -

57629%P7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnvieniveinnennins foovveiiiiiiiiiiiinieinns foveviinnnns 59,073,252 |...uveeunnn 46,156,034 [11/10/2022 ..... 12/11/2028 ..... CUPTENCY SWAP wvvvvevnvernererinrennes [oeererennrenieeeiinnes [reeeereinreieeeenns G1745*-AJ-0 . [Senior Note Series H ....ovevuvvevneen [2 ceiiiiiiiiiins o 59,073,252 |...cevunnen 46,156,034
Evergreen basket of USD Fixed Rate Porterbrook Rail Finance Senior

57620%JP7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins fooninnennniiiiiiiennees foneiinns 32,429,234 |........... 26,729,505 | 11/10/2022 ..... 12/11/2028 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G7178%-AB-0 . [Secured .........coecuvveeereiiinnennnnns [ 2 ovieiiiiiiiiieeecccineeeen fe, 32,429,234 |........... 26,729,505
Evergreen basket of USD Fixed Rate

57629%P7 ...t ABS Bank Loans and Corporate Bonds [2 ....oceeevievuniivnniiiiniinins Jovnreiinniiiniiiinniiins Joveriiinnnns 2,217,389 [...counnnnn 1,802,866 | 11/10/2022 ..... 12/11/2028 ..... CUTTENCY SWAP wevvevnnvernnreennreennee forrenerennsrennerennnnee foereneeeeneerennerennees G1591#-BC-5 . [Britvic PLC Senior Notes Se ....c... [2 tioiviiiiiiniiiiniiiiniiiins fooreinnnenns 2,217,389 |...ccvunnenn 1,802,866
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Evergreen basket of USD Fixed Rate Great Portland Estates Senior Note

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovvvuviiiiiiiiins foovnninnniiiiiiiennees feneiiinns 12,260,855 |............ 9,838,874 (11/10/2022 ..... 12/11/2028 ... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, G26858-AG-4 . [SBr .cvveeeiiiiiiiiiiie e [ e [ 12,260,855 |............ 9,838,874
Evergreen basket of USD Fixed Rate Grosvenor Limited Senior Notes

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuiviiineiiis Jooviiininniiiiiiienens foeeiiiinns 8,460,605 |............ 6,878,826 | 11/10/2022 ..... 12/11/2028 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G41338-AE-3 . [Series A ...occcvveereiiiiiiiiinniiiinns [2 i o 8,460,605 |............ 6,878,826
Evergreen basket of USD Fixed Rate Tritax Big Box REIT plc Senior Note

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovnniiinciiiiiieeeees foneiinnns 68,942,904 |........... 56,502,029 | 11/10/2022 ..... 12/11/2028 ... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, GI075*-AA-2 . [Series A ..occcvveeeeiiiinienniniiiines [ 2 i [ 68,942,904 |........... 56,502,029
Evergreen basket of USD Fixed Rate

57629%P7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevnveennvvinvennnns fooeveiiniiiiniiiinienns foovviinnns 13,631,315 |........... 10,712,731 | 11/10/2022 ..... 12/11/2028 ..... CUPTENCY SWAP wvvnvevnvernerernerennee [reeenerenerenneeiieees [oreeereiinreieeeenes G1151#-AA-2 . [Bellway Plc Senior Note Series A . [2 .ievvirriiiieiiiiiiiiiiiiiiins Joeeenins 13,631,315 |...eneenns 10,712,731
Evergreen basket of USD Fixed Rate Aedifica SA Senior Unsecured Notes

57620*JP7 ... ABS Bank Loans and Corporate Bonds |2 .. ..43,792,644 |........... 33,340,656 [11/10/2022 ..... 12/11/2028 ... Currency Swap B1000#-AA-0 . |eeeeerieieeeeeiiie e ... 43,792,644 ... 33,340,656
Evergreen basket of USD Fixed Rate Cubitt Global LLC Senior Secured

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviviiiiiiiiis foovinnineiiiiiiinnnens foneiiinns 59,941,338 |........... 57,964,180 (11/10/2022 ..... 12/11/2028 ... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, 22982*-AA-4 . Notes .......ooccoriiiiiiiiiiiiinnniins [T [ 59,941,338 |........... 57,964,180
Evergreen basket of USD Fixed Rate Cubitt Global LLC Senior Secured

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviviuviiiiiiiiins foovinnnnneiiiiiiinnnns foniiiinns 58,760,735 |........... 57,868,968 [11/10/2022 ..... 12/11/2028 ... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, 22982*-AB-2 . [Notes Series 6 ........cocveeeereenens [T oo e 58,760,735 |........... 57,868,968
Evergreen basket of USD Fixed Rate Great Rolling Stock Comp Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccceeveriiinnns foonnnnnns 209,132,448 |........... 46,382,035 |........... 22,127,581 | 11/10/2022 ..... 10/31/2034 ..... CUTTENCY SWAP ..vvvvveeeeiuviereeeiiins [oereiiinieee i foeeeens (11,890,760) [ G2686@-AB-4 . [Secured ...........cccvveeeeriininnnnnns [2 ceviiiiiiiiiiieeeeeiieeeen foee 46,382,035 |........... 34,018,341
Evergreen basket of USD Fixed Rate Anno 2017 Joint Holding Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnviiinnvennns fooeveiiiiiiiiiiiiniiinns foveiiinens 56,868,804 |........... 48,404,526 |11/10/2022 ..... 10/31/2034 ..... CUPTENCY SWAP wvvvvernvernerenierennee [oreenereniereniereiinees [eeeeereineeieeeans 00183F-AA-3 . [Secured ......cvvevuveernnveniiieninienns [ 2 i e 56,868,804 |........... 48,404,526
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoveeiiriiiinns foovinnnninniiiiiiinnnns foneiiiiiinns 24,726 |..vveeeeennnns 202,571 | 11/10/2022 ..... 10/31/2034 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, E67328-AA-3 . | ITEMOSA 3.40% ..oeovvnrrenenniiiiienns [ 2 i e 224,726 |..oooeennnnnns 202,571
Evergreen basket of USD Fixed Rate Dudgeon Offshore Wind Lt Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvevnivinnnvennns fovrveiiiiiiiiiiiinieinns foreiiennnns 13,637,953 |........... 11,281,682 | 11/10/2022 ..... 10/31/2034 ..... CUPTENCY SWAP wvvnvernvernererierennee [orernerenereiieneiieees [oreenereineeieeeees G2854#-AA-0 . [Secured Notes .....c.vvevuvvevnvvennnen [ 1 oo o 13,637,953 |...couneen 11,281,682
Evergreen basket of USD Fixed Rate Eruca Investments Limite Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceeevvivnivinnnvennns foveveiiniiiiiiiiiniiinns fovevinnnnns 59,672,356 |........... 47,754,551 [11/10/2022 ..... 10/31/2034 ..... CUFTENCY SWAP wvvvvernvernererinrennne [reererennreiieneiienes [oreenereineeieeeans X2313#-AA-6 . [Secured Notes ......cceoveevuveeninvenins |2 civiiiiiiiiieiecieenieens e 59,672,356 |........... 47,754,551
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior Secured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......cceevuvvevnvvinnnvennns foreveiiniiiiiiiiiniiines fereiinnnnns 28,140,425 |........... 22,437,605 [11/10/2022 ..... 10/31/2034 ..... CUPTENCY SWAP wvvnvevnvernerernerennee [reeenerenerenneeiieees [oreeereiinreieeeenes L0808#-AG-2 . [Note Series F ..ccvuvvevuvveninveninienn [ 2 e e 28,140,425 |........... 22,437,605
Evergreen basket of USD Fixed Rate Peabody Trust Senior Secured Notes

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccccceeveiiiiinnns foovnnnnnniiiiiiienenns [oeeiinnns 126,283,897 |........... 92,356,374 | 11/10/2022 ..... 10/31/2034 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, GB954#-AD-4 . |eeeerrieiaeeeiiiee e [T [ 126,283,897 |........... 92,356,374
Evergreen basket of USD Fixed Rate Forth Ports Finance plc Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |[2Z ... .. 36,798,573 |... ...27,618,629 (11/10/2022 ..... 10/31/2034 ..... Currency Swap (3646#-AB-9 . [Secured .... ... 36,798,573 ...27,618,629
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccooevveiiiinnns foonnnnnns 209,999,655 |........... 26,578,213 |.....uveeeen 2,403,220 | 11/14/2022 ..... 12/12/2027 ... Currency Swap G34618-AA-5 . | VIVID Housing Limited ........ccoooee [ 1 oo e 26,578,213 |........... 19,874,587
Evergreen basket of USD Fixed Rate Newlon Housing Trust Senior Secured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeveiiiiinns foovinnnnniiiiiiinnnens foneiinnns 45,219,489 |........... 32,673,159 | 11/14/2022 ..... 12/12/2027 ... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, GB462%-AA-9 . |-eenieieieee e [T [ 45,219,489 |........... 32,673,159
Evergreen basket of USD Fixed Rate Dyson Finance Limited Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .....c.covevvvviiniviinnviinns Joonreiiiiiiiiniiiineiins Joeeeeiinens 7,506,874 |............ 5,568,594 | 11/14/2022 ..... 12/12/2027 ..... CUPTENCY SWAP wvvnvernvernererierennee [orernerenereiieneiieees [oreenereineeieeeees G294AB-AC-3 . [Ser wuviiiniiiiiiieiiieinveiveies [ T e [ 7,506,874 |............ 5,568,594
Evergreen basket of USD Fixed Rate University of West Londo Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......cceevuvvivnivinnnvennns fooeveniniiiiiiiiiniiinns fovviiinnns 27,139,376 |........... 20,941,798 [11/14/2022 ..... 12/12/2027 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G9302#-AB-1 . [Secured ......cvvevuvverinieniniininienns [ 2 i e 27,139,376 |..cuvneenns 20,941,798
Evergreen basket of USD Fixed Rate Severn Trent Water Limit Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns foovinnnnnnniiiiiiinnens foniiiinns 92,707,597 |....uveeenn 76,250,985 | 11/14/2022 ..... 12/12/2027 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G8056%-AB-5 . INote Ser ........ccocevrriiiiiinnininiins [2 i [ 92,707,597 |........... 76,250,985
Evergreen basket of USD Fixed Rate Peel Ports PP Finance Lt Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |[2Z ... ..20,455,418 |... ...17,881,111 [ 11/14/2022 ..... 12/12/2027 ..... Currency Swap 66970*-AJ-5 . [Secured .... ... 20,455,418 ...17,881,111
Evergreen basket of USD Fixed Rate llorkspace

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns foovinnnnnnniiiiiiinnens foniiiinns 24,706,804 |........... 21,264,163 | 11/14/2022 ..... 12/12/2027 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, GI7B6#-AE-4 . |eeeeereeeeeeeeiiiieeeeeiiiee e [ 2 i [ 24,706,804 |........... 21,264,163
Evergreen basket of USD Fixed Rate National Express Group P Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .......cceevvvievvinnvennnns forveenniiiiniiiiiiiinne fovvennnns 114,871,039 |........... 99,175,625 [ 11/14/2022 ..... 12/12/2027 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees 636012-A8-5 . [Note Series A ooevuveeviveeniiinineenns [ 2 e e 114,871,039 |........... 99,175,625
Evergreen basket of USD Fixed Rate University of Brighton Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccccceeveriiinnns foonnnnnns 227,988,789 |........... 35,935,709 |........... 12,810,625 | 11/14/2022 ..... 07/31/2039 ..... CUTTENCY SWAP ..vvvvveeeeiuviereeeiiins [oereiiinieee i foeeeens (11,279,889) [ G9288#-AA-1 . [Secured ........ccvverereiininineeniiies |2 ciiiiiiiiinieccciieeeeceens feeeiiinns 35,935,700 |........... 24,090,514
Evergreen basket of USD Fixed Rate EQUITIX SOLAR FINCO 4 LTD GBP TERM

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoveieiiiiiinns |ooninnnnniiiiiiiennens foneiinnns 18,571,528 |........... 16,714,534 (11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, G3087#-AA-7 . LN oo [ 2 e [ 18,571,528 |........... 16,714,534
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnivinnnvennns foveveiniiiiiiiiiniiinns foeviiinnens 79,290,716 |...ueenn. 68,344,250 [11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns (8408#-AA-8 . [St. James's Oncology Sr Note ...... [T ceverriiiiiiiiiiiies o 79,290,716 |....uneenns 68,344,250
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnivinnnvennns foveveiiniiiiiiiiiniiinns fovevinnnns 29,146,686 |........... 24,138,852 [11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns 302500-2Z-9 . |FCC Energy Limited Senior Secured [2 ..o.ovevvnverenviriveinnniinns Joveeennnns 29,146,686 |........... 24,138,852
Evergreen basket of USD Fixed Rate GIP 111 Jupiter LTD Senior Secured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccooeeieiiiiiinns foovinneniiiiiiiinnnnns foniiinnns 43,784,636 |........... 37,675,854 | 11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWap ..vvveveeeecurerrerenins foerieiiiiieeeiiiiieens o, G3426#-AB-5 . Notes .........ccoverrrriiiiiiiiiiiiiiis [2 i [ 43,784,636 |........... 37,675,854
Evergreen basket of USD Fixed Rate BIIF Bidco Limited Senior Secured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccooeeivriiiinns foovnnnnnnniiiiiiinenens foneiinnns 43,224,750 |........... 34,068,617 [11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G1093*-AC-3 . Notes .....coevvcuvreiieiiiiiiiiineiiiins [ 2 i e 43,224,750 |...ooeeeenn 34,068,617
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

Avaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .....cceovevvniiinniiinniinnns Jovnrvinniiininiiinniiins Joveriinnnnns 8,987,527 [...ceuunnnnn 7,030,674 | 11/14/2022 ..... 07/31/2039 ..... CUTTENCY SWAP wevvevnnvernnreennreennee forrenerennsrennerennnnee foereneeeeneerennerennees G5383*-AA-7 . [Secured Notes (Delayed Tranche) .... |2 ...oocvevinniiiiinnnnnninninns fooviiiiinnns 8,987,527 [..ceuiiennns 7,030,674
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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 USD Fixed Rate Curo Places Ltd. Senior Secured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......coveevvverinviinnvinnns foonveiiiiiiiiiiiiiniiins Joeeeeiinens 6,425,225 |............ 3,757,488 [11/14/2022 ..... 07/31/2039 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G2711%-AB-5 . [Notes ..ievuvvirniiiiiiiiiiiiiiiveinees [ 1 e 6,425,225 |............ 3,757,488
Evergreen basket of USD Fixed Rate Shurgard Luxembourg Sar| Gtd Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccceeeveiiiinnns foonnnnnns 159,288,575 |........... 13,251,721 |........... 4,501,683 [11/14/2022 ..... 10/30/2027 ... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (7,379,455) | L8B367#-AE-3 . [Note .....eoeveriiiuniiiiiiiiiiiiiiieiiies [ 2 e o 13,261,721 |........... 11,881,138
Evergreen basket of USD Fixed Rate Dyson Finance Limited Gtd Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccceeeiviiiiinns foovnnnenniiiiiiiinnens foneiinnns 22,803,935 |........... 20,862,541 | 11/14/2022 ..... 10/30/2027 ... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G294AB-AG-4 . Note ....oooriiiiiiiiiiiiiiiieecees [T [ 22,803,935 |........... 20,862,541
Evergreen basket of USD Fixed Rate Jones Lang LaSalle Finan Gtd Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeveiiiiinns foonrnennnniiiiininnnns foniiinnns 13,230,435 |........... 11,592,288 [ 11/14/2022 ..... 10/30/2027 ... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, 48021P-A%-9 . Note ....oeoiiiiiiiiiiiiiiiiieeeiiiees [ 2 i [ 13,230,435 |........... 11,592,288
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvviinivinnnvennns foorveiiniiiiiiiiinieinns fovevinnnnns 64,290,292 |........... 53,461,668 | 11/14/2022 ..... 10/30/2027 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G7996#-AA-8 . [ Segro Plc Senior Unsecure .......... [ 1 coovviiiiiiiiiiiiiiiiinns o 64,290,292 |........... 53,461,668
Evergreen basket of USD Fixed Rate Budapest Airport Zrt. Tranche 2

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveeiiiiinns foovnnneneniiiiiinnnnens foniiinnns 14,073,886 |........... 12,114,158 | 11/14/2022 ..... 10/30/2027 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, X0B27*-AA=3 . [Origi woeevvvriiiiiiiiiiiiieeciiiiieees |2 e [ 14,073,886 |........... 12,114,158
Evergreen basket of USD Fixed Rate Airport Hungary Krt. Tranche 2

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceieiiiiiinns foovnninnniiiiiiiinnnens foniiinnns 21,537,602 |........... 18,538,584 (11/14/2022 ..... 10/30/2027 ... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, X0032#%-AA-4 . [Origi wooevenriiiieiiiiiiiinececiieeees |2 e [ 21,537,602 |........... 18,538,584
Evergreen basket of USD Fixed Rate Bidcorp Foodservice Inte Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .....c.covevvvvernviinnvinnns Joonreiiniiiiiniiiiniiins Joeeeeiinens 4,372,303 |...ovennnnen 3,926,010 [11/14/2022 ..... 10/30/2027 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens G1267*-AA-7 . [Unsecured Notes .......ccovveeviveeninee [ 2 ciiiiiiiiiiins oo 4,372,303 [..oeevunennn 3,926,010
Evergreen basket of USD Fixed Rate ASR Media and Sponsorshi Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevvvienivinnniennns foveveiiiiiiiiiiiinieinns foeviinnnnns 22,070,928 |........... 25,854,308 |11/14/2022 ..... 10/30/2027 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees T01498-AA-7 . [Secured Notes .....c.uvvevuvverunvennnen [2 e o 22,070,928 |........... 25,854,308
Evergreen basket of USD Fixed Rate Network Homes Limited Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 .......ccoovvviiiviiinnniis fooinnnnnns 53,114,700 |........... 59,356,425 |........... 39,617,046 (11/07/2022 ..... 01/15/2049 ..... CUFTENCY SWAP ..vvvvveeeieirriieeeiiins [eeeeiiiiiineeeeiiiiees foeeenenne (3,399,860)  G6428#-AD-2 . [Secured Notes ........ccooovvuveeveennns | 1o s 59,356,425 |........... 43,016,906
Evergreen basket of USD Fixed Rate Rock Rail Southwestern p Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccooevveiiiinnnns foonnnnnns 152,804,597 |........... 92,902,154 |........... 67,308,618 | 11/15/2022 ..... 12/31/2047 ... CUPTENCY SWAP ..vvvvveeeieiriiieeeiins [eeeeiiiiiieeeeeiiniees foeeeeenns (2,312,138) [ G7612#-AA-2 . [Secured ........ccvvereeriiuiinnniniiins |2 ciiiiiiiiiiieceiieeeeces | 92,902,154 |........... 69,620,756
Evergreen basket of USD Fixed Rate Enfinium Holding Limited Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......ocvevuvvienivinnnvennns foveveiiniiiiiiiiiniiines foveviinens 73,015,476 |........... 45,579,440 |11/15/2022 ..... 12/31/2047 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens G2018*-AA-7 . [Secured Notes .......cvvevuvvevuvvennnen [2 i o 73,015,476 |........... 45,579,440
Evergreen basket of USD Fixed Rate Akiem Holding SAS Green Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvveeiieiiinnns fooinnnnnnns 23,217,790 |.ocvveeens 26,362,541 |........... 15,716,072 | 11/16/2022 ..... 04/13/2041 ... CUPTENCY SWAP ..vvvveeeeiiiriiieeeiiins [eeeeeiiiieneeeeiiiies [oeeeeeeeiinns 623,282 | F1000#-AD-0 . [Notes Series B ..........cccoveerevinns [2 cviiiiiiiiiiiiiiiiiiiienen foes 26,362,541 |........... 15,092,790
Evergreen basket of USD Fixed Rate Henderson International Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds | 1Z .. 26,465,280 |... ..28,207,269 |...........19,516,961 [11/16/2022 ..... 04/30/2044 ..... Currency Swap ....999,469 [G4460*-AB-4 . |Unsecured Notes ...28,207,269 ... 18,517,492
Evergreen basket of USD Fixed Rate Via Solutions Nord Gml

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccccceeveiiiinnns foonnnnnns 240,989,723 |........... 29,359,978 |........... 24,690,601 (11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWAP ..vvvveeeeieiiriieeeiiins [eereeiiiiiieeeeeiiees [oneeeeeeiinns (13,812) | DBTBA2-AA-3 . [Secured ........eeevvvvvcuveennenniiiies |1 oo [ 29,359,978 |........... 24,704,413
Evergreen basket of USD Fixed Rate DirectRoute (Tuam) Limit Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |[2Z ... .. 27,354,752 |... ...22,923,725 (11/16/2022 ..... 08/31/2043 ..... Currency Swap 25461C-AA-0 . [Secured ... ... 27,354,752 ... 22,923,725
Evergreen basket of USD Fixed Rate Gorey To Enniscor

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnvvinnnvennns fooeveiniiiiiiiiiniiines foreviinnnns 44,890,038 |........... 37,806,148 | 11/16/2022 ..... 08/31/2043 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees 382879-AA-2 . [Secured ......oveeviiiiiiiiininieineens [ 2 i e 44,890,038 |........... 37,806, 148
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... ..37,464,725 |...........33,771,150 [11/16/2022 ..... 08/31/2043 ..... Currency Swap E67328-AA-3 . | ITEMOSA 3.40% . ...37,464,725 ...33,771,150
Evergreen basket of USD Fixed Rate P/F Eystur-og Sandoyar

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevvvienivinnniennns foveveiiiiiiiiiiiinieinns foeviinnnnns 67,156,404 |........... 64,572,771 | 11/16/2022 ..... 08/31/2043 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees K7784*-AA-3 . [Secured ......coeevuvvevinveninienineenns [ 1 e 67,156,404 |........... 64,572,771
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevvvienivinnniennns foveveiiiiiiiiiiiinieinns foeviinnnnns 44,318,322 |.....cou.. 33,194,233 | 11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens B7000#-AB-5 . |Puratos NV Senior Note Series B .. [2 .icoverriiireiviiiniiininiinns Joveeeinnns 44,318,322 |..ueennnen 33,194,233
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cocevvveeieniiiinns |oeviinniiiiiiiiiieeens foeeiiiinns 5,379,733 |..ccvuenns 5,026,429 | 11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWAP ..vvveererecvrerreeeiins foerieiiinneeeiiiiieees o, U74079-AR-2 . | Netflix Inc-SENIOR UNSECURED ...... [2 ..eeevvrriiiiiiiniiiiiinnnnn o 5,379,733 |...counnns 5,026,429
Evergreen basket of USD Fixed Rate Channel Link Enterprises Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccceeveriiinnns foonnnnnns 123,383,920 |.......... 151,043,922 |.......... 119,632,693 | 11/16/2022 ..... 06/30/2050 ..... CUPTENCY SWAP ..vvvveeereeiniiiieeniins [eeeeeiiiiiiieeeeciiens [oveeeeeens 6,432,904 | G2044*-AA-5 . [Secured ......cceeeiiiiiiiiiiiniiiiiiis |2 i | 151,043,922 |.......... 113,199,789
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .....c.vvevevvernnvennniennns Jovnvennnns 150,220,554 |........... 45,418,250 |........... 34,883,967 |11/16/2022 ..... 12/31/2027 ..... CUTTENCY SWAP wvvvvevnnvernrennerennnee [oeernneenneenineeiinees [ereninienns (3,200,202) | B95508-AA-9 . |Umicore SA Senior Note Ser ......... [2 ooovrriiiiiiiiiiiiiniiinninns foriiieenens 45,418,250 |........... 38,084,169
Evergreen basket of USD Fixed Rate Genuine Parts Company Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........ccccoeeieiiiiinns foovinnniniiiiiiiienens foniiinnns 99,024,570 |........... 83,627,337 | 11/16/2022 ..... 12/31/2027 ... CUPTENCY SWap ..vvveeeeeecureereeeniins foerieiiiiieeeiiiiiiens o, 372460-D8-1 . [Ser ..evveeiiiiiiiiiiie i [ 2 i [ 99,024,570 |........... 83,627,337
Evergreen basket of USD Fixed Rate AMETEK, Inc. Senior Secured Series

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccceceieiiiiinns foonnnnnnnniiiiiiiinnnns feniiinnns 21,862,650 |........... 18,880,703 | 11/16/2022 ..... 12/31/2027 ... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, [0 L0 A | U 7 U TN 21,862,650 |........... 18,880,703
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoevveiiiiunnns foonnnnnns 152,175,310 |........... 68,052,3% |........... 59,625,576 | 11/17/2022 ..... 06/27/2026 ..... CUPTENCY SWAP ..vvvvveeeieirreieeeiins [oeeeiiiiiieeeeeiiniens e, (4,589,896) [ G2037*-AE-6 . | Chanel Ltd EURO SR NT SER A ..o |1 weeeiiiiiiiiiiiiiiiieeeee | 68,052,3% |........... 64,215,472
Evergreen basket of USD Fixed Rate Danish Crown A/S Senior Unsecured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeieiiiiinns fooninnnnniiiiiinennnns foneiinnns 39,641,639 |........... 36,150,666 [11/17/2022 ..... 06/27/2026 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, K21628-AG-1 . Note ...ooevriiiiiiiiiiiiiiiiiiecciiiiens [ 2 i [ 39,641,639 |........... 36, 150,666
Evergreen basket of USD Fixed Rate Croda International plc Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns fovnnnnnniiiiiiiinnnnns foneiinnns 16,316,315 |........... 14,851,840 | 11/17/2022 ..... 06/27/2026 ..... CUPTENCY SWAP ..vvvveeerecvrnrreeenins foerieiiieieeeiiiiieens o, 227047-A8-6 . [SEr ...evvvveeeiiiiiiiiee e [ i feeee 16,316,315 |........... 14,851,840
Evergreen basket of USD Fixed Rate Kingspan Securities 2017 Gtd Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoveeveeiiiinns fovinnninciiiiiinnnces foniiinnns 16,260,124 |........... 13,320,832 [ 11/17/2022 ..... 06/27/2026 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G5264#-AV-1 . Note ....oeoriiiriiiiiiiiiiiiiecniiiiens [ 2 i [ 16,260,124 |........... 13,320,832
Evergreen basket of USD Fixed Rate Atlantica Yield Plc Senior Secured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .......ccccocceveiiiiiiiinns |oviinnniniiiiiiiniinees foveiiinnns 21,614,919 |........... 19,143,703 | 11/17/2022 ..... 06/27/2026 ..... CUTTency SWap .....eeeeiicceeeeeriiiins |ooviiiiiiiiesiiiiiiieins foeieiiiiiiieieciians G0488*-AA-2 . INotes ........icceeriiiiiiiiiiiiiiiiiii [ ciiiiiiiiiiiiiiie e [, 21,514,919 |........... 19,143,703
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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 USD Fixed Rate TanQuid GmbH & Co. KG Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccccceveriiinnns foonnnnnns 259,433,524 |........... 27,585,445 |........... 20,166,646 (11/18/2022 ..... 11/30/2026 ..... CUFTENCY SWAP ..vvvveeeeieirnnieeeiiins [eeeeeiiiniineeeesiniens foneeeenne (5,070,221) [ .eoeeeenns Secured ...ooooiiiiiiiiiiiiiiiene | 1 [ 27,585,445 |........... 25,236,867
Evergreen basket of USD Fixed Rate
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnivinnnvennns fooeveiniiiiiiiiinieines forevinnnnns 38,480,130 |..euveennn 34,787,632 [ 11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns 031100-Ha-2 . | AMETEK, Inc. Senior Note .....ccoeee [2 coieiviiiiiiiiiiiiiiiiiins o 38,480,130 |....uueenns 34,787,632
Evergreen basket of USD Fixed Rate Kingspan Group PLC Gtd Senior Note
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... ..43,211,840 |...........40,588,296 [11/18/2022 ..... 11/30/2026 ..... Currency Swap G5264#-AS-8 . |.. ...43,211,840 ...40,588,296
Evergreen basket of USD Fixed Rate
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns foovinnnnnnniiiiiiinnens foniiiinns 38,781,250 |........... 36,244,242 | 11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foerieiiiiieeeiiiiieens o, 83379Z-MM-0 . Note ....oeeriiiiiiiiiiiiiiiiieeeiiiens [ 2 i [ 38,781,250 |........... 36,244,242
Evergreen basket of USD Fixed Rate
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |[2Z ... ..11,380,720 |... ...10,369,651 [11/18/2022 ..... 11/30/2026 ..... Currency Swap B95508-AC-5 . |Umicore SA Senior Note Series A ... ...11,380,720 ... 10,369,651
Evergreen basket of USD Fixed Rate Electrocomponents plc Senior Notes
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .....cc.oveevvverinviinniinnns Joonveiiiiiiiiiiiiineiins Joeeeeiiens 9,436,780 |............ 8,491,105 [11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens 285295-B* -1 . [Series A ..veevveeriiiiiiiiiiiieeiineens [ 2 i e 9,436,780 |.....unenns 8,491,105
Evergreen basket of USD Fixed Rate
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeieiiiiinns foonnnnnnneiiiiiiennens foniiinnns 83,898,000 |........... 75,538,599 |11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, D2R140-2Z-2 . | GLOBAL TIP FIN B V EUR FAC B LN .. [2 .eeevviiiiiiiiiiiiiiiiiienen feeeis 83,898,000 [........... 75,538,599
17 Capital Fund 5 Partners Fund
Evergreen basket of USD Fixed Rate Borrower Limited - Term Loan
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccooeeeeriiiins fooviiniieiieiiiiieeees feeeeeiis 20,204,685 |........... 20,000,000 |11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAD -.vveeeeeriiinreeeeeine foreeiiiie e eeiiiees foreeee e 81809#-MN-6 . [Faci lity ..oooooeeeereeiiiiiiieeien [ 1 e 20,204,685 |........... 20,000,000
Evergreen basket of USD Fixed Rate Covent Garden Group Holdings
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccccoeeiiiiiiens foeviinnens 85,151,685 |............ 3,858,760 |......ccceneee 626,308 | 11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD ..evveeeeriiiinreeeeeis [eeeeeiinre e e eeiiens [eieeeeens (2,206,451) [ G24798-AB-5 . |Limited Senior Note Series B ....... |1 ooriiiiiiiiiiiiiiiiiinies | 3,858,760 |............ 2,832,759
Evergreen basket of USD Fixed Rate Cadogan Estates Ltd Gtd Senior Note
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........cccccoeeerriiiins fooviinineiieiiiiineees feeeeeiis 12,704,134 |............ 9,362,885 [11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e GI7445-AS-T . |eeeiriiieiiiiiiieeeecciieeeeeeiiieees [ 2 e feeeeee 12,704,134 |............ 9,362,885
Evergreen basket of USD Fixed Rate
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccooeeeriiiiins foviiniieiieiiiiieeees feeeeeies 14,468,230 |........... 11,627,386 | 11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e 40637C-C*-9 . | HALMA PLC GBP SER G SRANT ....ccceee 2 oo [ 14,468,230 |........... 11,627,386
Evergreen basket of USD Fixed Rate Croda International plc Senior Note
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........ccccooeeeriiiiins fooviiniieiieiiiiieeees feeeeeies 30,747,859 |........... 26,878,425 | 11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e 227047-B*=7 . [S8r .eeeeiieeeiiiiiiieeeeeiiieee e [ i feeeeeee 30,747,859 |........... 26,878,425
Evergreen basket of USD Fixed Rate Covent Garden Group Hold Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccccoeeeeriiiins fooviinineiieiiiiieeees feeeeeeis 33,061,400 |........... 29,152,502 | 11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G24798-AC-3 . Note Ser ....ccoevcuemrerriiiiiieeeeeens [ 1 e 33,061,400 |........... 29,152,502
Evergreen basket of USD Fixed Rate Australian Pacific Airpo Gtd Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccocoeviriiiiins fooviinnens 50,040,690 |........... 51,315,000 |........... 32,896,087 [11/21/2022 ..... 12/04/2044 ... CUPTENCY SWAD -.vvvveeeeiiiiieeeeeies [ereeiiiee e e eeiiiees fereeeeiiis (627,668)| 00832%-AK-2 . [Secured Note Series 201D ........cc. |2 coccceiiiiiiiiiiiieeiciies foiiieeens 51,315,000 |........... 33,523,755
Evergreen basket of USD Fixed Rate Westrac Pty Ltd Senior Unsecured
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccccoeeiriiiiins foeviinnnns 46,391,010 |........... 48,186,969 |........... 42,662,174 | 11/22/2022 ..... 07/07/2030 ..... CUPTENCY SWAD ..veveeeeeiiiiiieeeeeiis [eeeeeiiene e e eeiines [eeeeeeeeeines (37,468) | Q9749#-AN-5 . INotes ........oeerriiiimriiiiiiiiiiiiinns |2 e e 48,186,969 |........... 42,699,642
Evergreen basket of USD Fixed Rate Registry Finance Pty Ltd Gtd Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds | 1Z ......cc.eoeveiiiuiiinneniis fooiiinnens 14,696,148 |........... 15,856,602 |........... 11,003,573 | 11/22/2022 ..... 03/15/2052 ..... CUPTENCY SWAD ..evveeeeeiiiiinieesiais [eeeeeiiene e eeiines [eeeeeeeeeines 194,500 | Q80598-AC-7 . [Secured Note Series C .......cccceeee |1 coiiiiiiiiiiiiiiieicccs o 15,856,602 |........... 10,809,073
Evergreen basket of USD Fixed Rate Cottsway Housing Associa Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 ......ceooviiiiiiiinieniiiis fooiinnes 247,511,274 |........... 97,003,465 |........... 62,981,565 | 11/22/2022 ..... 10/31/2049 ..... CUPTENCY SWAD -.evvveeeeeiiiiieeeeeis [eeeeeiiiiiee e eeiins [eveeeeeeans 2,523,111 [G2451*-AA-1 . [Secured Notes .......ccooovvveeeeennns | 1 eeiiiiiiii s 97,003,465 |........... 60,458,454
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 ......c.eeoviiiiiiiiiniiiiis oo [ 85,476,661 |........... 48,847,338 | 11/22/2022 ..... 10/31/2049 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G2711%-AC-3 . [Note Series C ....cooeeevveeerevciennns [ 1o e 85,476,661 |........... 48,847,338
Evergreen basket of USD Fixed Rate Eastlands Arena Limited Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 ......c.eoeeiiiiiiiiineiiiis fooviieinec e feeeeiies 62,301,524 |........... 48,461,413 | 11/22/2022 ..... 10/31/2049 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e 630298-AA-0 . [Secured Notes ........cceeevvrrviuennnns [ 2 eiiiiiiiiiiiie e [ 62,301,524 |........... 48,461,413
Evergreen basket of USD Fixed Rate BIRMINGHAM ARPT FIN PLC-SER A SR
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds | 1Z ......c.eeoviiiiiiiiiniiiiis | feeeeeis 21,461,194 |........... 15,997,559 | 11/22/2022 ..... 10/31/2049 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G1128%-AA-6 . INOTE GBP ......ooeeriicuiiiieiiiiiiiiines [ 2 i [ 21,461,194 |........... 15,997,559
Evergreen basket of USD Fixed Rate Two Rivers Housing Senior Secured
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .. ..53,572,938 |...........27,051,727 [11/23/2022 ..... 09/17/20%0 ..... Currency Swap 69143#-AB-4 . |Note Series B .. ...53,572,938 ...25,868,573
Evergreen basket of USD Fixed Rate Two Rivers Housing Senior Secured
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccooeeerriiiins fooviiniieiieiiiieeees feeeeeiis 50,864,899 |........... 25,868,573 | 11/23/2022 ..... 09/17/20%0 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G9143#-AA-6 . Notes ......oooecueiieiriiiiiiiieiiiiins [ 2 e [ 50,864,899 |........... 25,868,573
Evergreen basket of USD Fixed Rate Plus Dane Housing Limite Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |1Z ... ..17,202,000 |........... 11,125,360 [11/23/2022 ..... 11/01/2052 ... Currency Swap ....313,457 [G7150*-AA-4 . [Secured Notes .. ...17,202,000 ...10,811,903
PCRED |1 HOLDIN ,
HOLDING | OFFSHORE LP and PCRED |1
Evergreen basket of USD Fixed Rate HOLDCO ARGUS S.A R.L.,-Term Loan
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |1Z ... ...9,759,475 |...........10,000,000 |11/23/2022 ..... 11/01/2052 ..... Currency Swap 69324Z-M0-6 . [Series 2022-2 .. .... 9,759,475 ...10,000,000
Evergreen basket of USD Fixed Rate University of Eas
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........cccccoeeeiriiiinns fooiennns 268,753,262 |........... 45,865,039 |........... 20,823,724 | 11/23/2022 ..... 06/30/2046 ..... Currency Swap G92888-AC-9 . [SecUred ........coeecueeeeereriiieeeeeens [T oo [ 45,865,039 |........... 30,639,980
Evergreen basket of USD Fixed Rate Rock Rail East Anglia pl Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........cccccoeeerriiiins fooviiniieiieiiiiieeees feeeeeies 53,308,636 |........... 38,772,883 [11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAD -.vveveeeriienreereeine foreeiiiiie e eeiiiees foreeee e G7611%-AA-7 . [SeCUred ......ceervvuureeeeriiiiiieieeees [ 2 i feeeeeeee 53,308,636 |........... 38,772,883
Evergreen basket of USD Fixed Rate Oxford Brookes Universit Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccooeeerriiiins fooviinineiieiiiiieeees feeeeeiis 36,500,846 |........... 26,619,693 | 11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAD -.vveveeeriienreereeine foreeiiiiie e eeiiiees foreeee e G68538-AE-6 . |Note Series E ........cocceeeeerriiiins [ 2 eieiiiiiiiiiiiiieeeen [ 36,500,846 |........... 26,619,693
Evergreen basket of USD Fixed Rate Cross London Trains Limi Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .............ccccceeiiiiiins |ooviiiinniesiiiiiiiiees foeeenne 105,814,900 |........... 66,085,837 [11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAP ...eeveeriiiienneeriiiie |oeriiiiiiiessseiiiiies foriieiiiiiiieee s G2564*-AA-5 . [Secured Notes ........ccccoeeiiineneees |2 eiiiiiiiiiiiiieciiiiiieeees e, 105,814,900 |........... 66,085,837
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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 USD Fixed Rate Viridor Energy Group Lim Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnviinnnvennns fooeveniiiiiiiiiiniiines feeeviinens 60,137,684 |........... 39,154,411 [11/23/2022 ..... 06/30/2046 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G9369%-AA-7 . [Secured Note .....oeevuvevunvenineinnne [ 2 i e 60,137,684 |........... 39,154,411
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......coveeevveinivirnniinnns foonveniniiiiiiciinienins foeeeeiiiennns 889,244 |...ovivuinnnns 526,048 | 11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G2711%=AA=7 . INOteS ovevnviiniiiiiieiiveiiiveieeeens [ 1 [ 889,244 |..uvviiininnns 526,048
Evergreen basket of USD Fixed Rate Tottenham Hotspur Limite Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvvvveieiicnnns fooinnnnnns 53,370,000 |........... 55,124,378 |........... 37,793,464 | 11/25/2022 ..... 01/15/2050 ..... CUPTENCY SWAP ..vvvveeeeieiiriieeeiiins [eereeiiiiiieeeeeiiees [oneeeeeeiinns 184,532 | G9000#-AD-2 . [Secured Note Series D ........ccccceee |2 coviiiiiieiiiiiiiineniiiiins foiiieens 55,124,378 |........... 37,608,932
Evergreen basket of USD Fixed Rate Registry Finance Pty Ltd Gtd Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiiinnnniis fooinnnnnns 13,285,912 |........... 14,421,443 |........... 10,173,047 | 11/25/2022 ..... 03/15/2047 ... CUPTENCY SWAP ..vvvveeeeieiiiiieeriiins [oeeeeiiiiiieeeeeiiees [oveeeeeeiinns (42,499)| 080598-AB-9 . [Secured Note Series B ........ccccoce [T oo e 14,421,443 |........... 10,215,546
Evergreen basket of USD Fixed Rate Alpha Trains Finance S.A Term Loan

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... ....523,384,69% |... .. 16,433,744 |............ 8,400,292 [11/25/2022 ..... 12/31/2038 ..... Currency Swap 1o (7,123,256) | BOROHP-XX-8 . [-evveeeeraeiemieeeieiiieee e ... 16,433,744 .. 15,523,548
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeveiiiiinns foovnnnnneiiiiiiiennnes feniiinnns 12,550,898 |........... 11,404,000 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvvveerecvneeeeeenins foereeiniinneeeiiiieees o | e, VELA ENERGY FINANCE SA-SECURED .... |2 ..oooviiiriiiieiiiiinniieeniis Joeeeiinns 12,550,898 |........... 11,404,000
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeieiiiiinns foonnnnnnneiiiiiiennens foniiinnns 14,517,421 |........... 13,245,645 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, 9991DM-TP-6 ITEPESA 3.34% .evvvveeiiiiiiiiieeenns | 2 s [ 14,517 421 |........... 13,245,645
Evergreen basket of USD Fixed Rate Sonnedix Espana Finance -SENIOR

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoveieiiiiinns foovnnnnnnciiiiiiennees foniiinnns 15,165,691 |........... 12,886,381 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvveeerecvnereeeenins [oereiiinieneeeisiiiieees oo | e, UNSECURED ....eeeeeeieviieeeeeiiiiieeees |2 s [eeeiinnns 15,165,691 |........... 12,886,381
Evergreen basket of USD Fixed Rate SIKUKI NUUK HARBOUR A/S SR SECD NT

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns foovinnnnnnniiiiiiinnens foniiiinns 30,933,795 |........... 27,753,606 [11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, K8808*-AA-3 . |.. [ e [ 30,933,795 |........... 27,753,606
Evergreen basket of USD Fixed Rate Roadster Finance DAC Senior Secured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccooeeveeiiiinns foovnnnnnnniiiiiiinnnens foniiinnns 73,020,563 |........... 53,584,244 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G7605#-AD-5 . Notes ........cccorveireiiiiniiiiiiiiiins [ 2 i [ 73,020,563 |........... 53,584,244
Evergreen basket of USD Fixed Rate Sonnedix Espana Finance -SENIOR

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... 2,607,984 |............ 2,268,702 | 11/25/2022 ..... 12/31/2038 ..... Currency Swap UNSECURED . ....2,607,984 .... 2,268,702
Evergreen basket of USD Fixed Rate Akiem Holding

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ........cceeevvvivvnnnvinnnnns fooviviiinniiiiiiiiins Jovviiinnnns 48,466,831 |........... 38,295,709 [11/25/2022 ..... 12/31/2038 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees F1000#-AA-6 . [Notes (Amortizing) .......ccoeevvevvnen |2 coviiiiiiiiiiiniiiiiinieiinnns foeveieinnns 48,466,831 |........... 38,295,709
Evergreen basket of USD Fixed Rate Linia Nou Tram Dos S.A. EUR Term

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... ..31,389,412 |...........25,507,576 [11/25/2022 ..... 12/31/2038 ..... Currency Swap 067325-22-6 . |Loan .. . ...31,389,412 ...25,507,576
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccooeeveeiiiinns foovnnnnnnniiiiiiinnnens foniiinnns 37,916,800 |........... 37,184,458 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvvveerecvnereeeenins foereeiinieieeeisiiieees oo | e, Bothwel | Spain SA-SECURED .......... |2 ooriiiiiiiiiiiiiiiiiieeniis | 37,916,800 |........... 37,184,458
Evergreen basket of USD Fixed Rate Eliantus Finco Duo, S.A. 2.20

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... ..30,962,411 |........... 26,695,999 [11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvvveerecvneeeeeenins foereeiniinneeeiiiieees o | e, 131/12/2038 ... ...30,962,411 ...26,695,999
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvienivinnnvennns foveveiiniiiiiiiiinieinns foveviinnns 23,014,591 |........... 19,689,537 [ 11/25/2022 ..... 12/31/2038 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees L05270-ZZ-6 . |BEIP S.a.r.| - EUR Term Loan ...... [2 «eovviriiiiiiiiiiiiiiiiiiiinns Joveeeinnns 23,014,591 |...eeennen 19,689,537
Evergreen basket of USD Fixed Rate Hypesol Solar Inversione Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnivinnnvennns foreveniniiiiiiiiiniiines forviiinnns 34,052,904 |........... 27,268,334 [11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns E6168%-AA-4 . [Secured Notes .......covevuvvevunvenneen [ 1 oo o 34,052,904 |........... 27,268,334
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevvvienivinnniennns foveveiiiiiiiiiiiinieinns foeviinnnnns 48,815,363 |........... 36,997,328 [11/25/2022 ..... 12/31/2038 ..... CUTTENCY SWAP wvvvvevnvevnnrernnrennne [oeennereninviiinneiienes e | eereeiienis Renovables Atlasol SA-SECURED ..... [2 .eeevviriiiiiiiiiiiiiiiiiiiiins fooeeenins 48,815,363 |....uueeens 36,997,328
Evergreen basket of USD Fixed Rate Dunkerque LNG Holding SA Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvieniiinnnvennns foorveiiniiiiiiiiinieines foreiiinnnns 27,894,868 |........... 24,333,844 111/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns F2838H-AA-8 . [Secured Notes .......coeevuvvevunvennnen [2 i o 27,894,868 |........... 24,333,844
Evergreen basket of USD Fixed Rate (2 Developpement Senior Unsecured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns foovinnnnnnniiiiiiinnens foniiiinns 35,224,000 |........... 31,927,204 | 11/25/2022 ... 12/31/2038 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, F20008-AB-4 . INotes ........cccovvvrvrriiinniieniiiiins [ 2 i fe 35,224,000 |........... 31,927,204
Evergreen basket of USD Fixed Rate BEIP S.a.r.| - 2022 EUR Fixed

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnivinnnvennns foreveniniiiiiiiiiniiines forviiinnns 28,396,145 |........... 27,890,694 [11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns L05270-YY-0 . [Senior Term Loan ......ceeeeevvernnvenns [2 coiiiiiiiiiiiiiiiiiiniins o 28,396,145 |...cvunnen 27,890,694
Evergreen basket of USD Fixed Rate Autostrada Wielkopolska Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevvvienivinnniennns foveveiiiiiiiiiiiinieinns foeviinnnnns 16,298,596 |........... 14,256,278 | 11/25/2022 ..... 12/31/2038 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees T06552-YY-2 . [Secured ......cvvevuvverinieniniinineenns [ 1 e 16,298,5% |........... 14,256,278
Evergreen basket of USD Fixed Rate Nor thwestern Hydro Acqui Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 .......ccoovvviiiviiinnniis fooinnnnnns 69,616,475 |........... 69,665,611 |........... 61,732,644 | 11/25/2022 ..... 12/31/2036 ..... CUPTENCY SWAP ..vvvveeereeiniiiieeniins [eeeeeiiiiiiieeeeciiens [oveeeeeens 1,678,652 | 66815P-AB-6 . [Secured Notes ...........cccccrviiiiiins |2 coiiiiiiiiiiiiiiicciees o 69,665,611 |........... 60,053,992
Evergreen basket of USD Fixed Rate Lilly Japan Financing Go Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 .......ccoovvviiiviiinnniis fooinnnnnns 11,580,492 |........... 15,064,869 |........... 10,283,539 [ 11/25/2022 ..... 11/15/2034 ... CUPTENCY SWAP «.vvvveeeeecivreireeeiins [oereniiniieneeiciiieees foeineiiinns (527,749) [ J3891#-AB-8 . [Note Series B .........ccccceeeevvvvces [T oo e 15,064,869 |........... 10,811,288
Evergreen basket of USD Fixed Rate ALS Canada Limited Senior Unsecured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvveiiiiiiinnns |ooinnnnnns 29,864,118 |........... 30,687,687 |........... 26,000,696 [11/29/2022 ..... 11/25/2030 ... CUPTENCY SWAP ..vvvvveeeiiiiieieeriiins [eereeiiiiiieeeeiiiies [oeeeeeeeiinns 517,149 | C32988-AC-4 . [Notes ........coccvuveveriiiiinninnniiiins [2 i feee 30,687,687 |........... 25,483,547

Richardson International Senior

Evergreen basket of USD Fixed Rate Secured Debentures Series 2021-2

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccocoeeiriiiiins foeviinnns 10,311,589 |........... 12,612,823 |........... 10,667,532 | 11/29/2022 ..... 01/07/2032 ..... CUPTENCY SWAD ..evveeeeeiiiiinieesiais [eeeeeiiene e eeiines [eeeeeeeeeines 195,595 | 763169-D8-5 . |(CAD) ..eevverreumemmeerriiiiiieeeeeiies [ 2 i feeeeeeee 12,612,823 |........... 10,471,937
Evergreen basket of USD Fixed Rate The MDS Estates Limited Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 ......cc.eoeeiiiiiiicnneniis foeiiineens 77,746,500 |........... 84,846,190 |........... 37,993,018 | 11/30/2022 ..... 11/24/206 ..... CUPTENCY SWAD -..vveeeeeiiiiiieeeeeis [eeeeeeiiinee e e eeiies [eveeeeeeans 1,014,912 G5695*-AB-8 . [Unsecured Notes ...........ococceoenns [T oo e 84,846,190 |........... 36,978,106
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccccoeeeiiiiiinns |ooiennnas 203,114,651 |............ 4,638,505 |............ 2,288,955 | 12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAD ..evveeeeeiiiiinieeseeis [eeeeeiiienee e eeiiens [eeeeeeens (2,372,813) [R6236T-YY-0 . |Norspan LNG AS Fixed Rate Loan ... |1 ..ooooiiiiiiiiiiiiiiiiiinaes foeeeiiis 4,638,505 |............ 4,661,768
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .............ccccoeeiiiiiins |oosiiinineiiiiiiiiiieees foeeeiiies 38,882,674 |........... 35,202,742 | 12/07/2022 ..... 06/30/2032 ... CUPTENCY SWAP ...eeveeriiiienneeriiiie |oeriiiiiiiessseiiiiies foriieiiiiiiieee s F1068#-AG-2 . | Bonduelle SCA Gtd Senior Note ..... |2 ooeeiiiciunneeiiiiiiinnnen foeeennes 38,882,674 |........... 35,202,742
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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 USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnviinnnvennns fooeveniiiiiiiiiiniiines feeeviinens 57,068,354 |........... 50,985,042 [12/07/2022 ..... 06/30/2032 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees K8553*-AA-0 . | Scandlines ApS Senior Secured ..... [2 .ieovviiiiiiiiiiiiiiiiiiiiins Joeeiis 57,068,354 |........... 50,985,042
Evergreen basket of USD Fixed Rate Club Atletico de Madrid Euro Fac A

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeveriiiiinns foovnnnnnnniiiiiiennnns foniiinnns 83,333,167 |....oveuenn 69,960, 181 [ 12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 189471-ZZ-1 . LN weveeieiiiiiiieccciiiieccciieeees [ 2 e [ 83,333,167 |........... 69,960, 181
Evergreen basket of USD Fixed Rate Sisu Industrial Energy Solutions Oy

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... 6,851,874 |............ 7,109,426 | 12/07/2022 ..... 06/30/2032 ..... Currency Swap X7T60Y-AB-6 . |.. ....6,851,874 ... 7,109,426
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns foovinnnnnnniiiiiiinnens foniiiinns 10,122,757 |............ 8,238,621 (12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foerieiiiiieeeiiiiieens o, 189471-YY-5 . [Fixed Senior Term Loan .......ccccccc |2 coviviviiiiiiinninneiiiiiens foiiienns 10,122,757 | 8,238,621
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........coccveveverininns foovinnniiiniiiiiiinens foeeiiiinns 6,688,825 |............ 5,625,750 (12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, T06552-ZZ-8 . |eeevreeeeeeeeiiiieeeeeeiieeeeeeeeeees [T e 6,688,825 |............ 5,625,750
Evergreen basket of USD Fixed Rate DENTSPLY SIRONA Inc. Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .........ccccccvvvevniiiiinnns fooinnnnnnns 48,089,172 |........... 47,510,640 |........... 46,062,584 | 12/08/2022 ..... 08/15/2028 ..... CUPTENCY SWAP ..vvvveeeeieiiriieeeiiins [eereeiiiiiieeeeeiiees [oneeeeeeiinns 102,495 | 24906P-B*-9 . [Ser ....coicviiiiiiiiiiiiiieniiiiiieees [ 2 e [ 47,510,640 |........... 45,960,089
Evergreen basket of USD Fixed Rate DENTSPLY SIRONA Inc. Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvvvvnieiiinnns foeinnnnnnns 21,562,182 |......ec.en 21,290,640 |........... 21,084,170 (12/08/2022 ..... 08/15/2026 ..... CUPTENCY SWAP ..vvvveeeeecvriireeiiins [oeeeniinieeeeeiiiieees foeeeiiinns (104,597) [ 24906P-A%-0 . [Ser ...evveeeeeiiiiriiiieeeiiiiiineeeiins [ 2 i foeee 21,290,640 |........... 21,188,767
Evergreen basket of USD Fixed Rate Keyera Partnership Gtd Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvvvveieiiinnns fooinnnnnns 16,711,867 |........... 18,548,650 |........... 15,907,585 | 12/09/2022 ..... 09/20/2027 ..... CUPTENCY SWAP ..vvvveeeeieiiriieeeiiins [eereeiiiiiieeeeeiiees [oneeeeeeiinns (80,923)| CA931*-BC-6 . |eeveeerrrrmrnnnnnnnnnnnnnnnnnnnnnnrrnnnennes |2 s feienneann 18,548,650 |........... 15,988,508
Evergreen basket of USD Fixed Rate GPC Asia Pacific Holding Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......cccevuvvivnvvennvvennns foovvennnnns 43,621,500 |........... 45,031,300 |........... 41,509,175 [12/09/2022 ..... 06/30/2026 ..... CUTTENCY SWAP wvuvevnvernerernnrrnees [oernieeeiinenineeniinens [oereneeiinnenans 4,120 | 03973*-AB-5 . [Unsecured Notes ..........cccvevvvvennn [2 iiiiiiiiiiiiiiiis o 45,031,300 |..euunennns 41,505,055
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ........ccccooocvvvvnerininns |oeninnnns 156,371,780 |........... 30,476,160 |........... 27,469,880 (12/09/2022 ..... 12/19/2025 ..... CUPTENCY SWAP ..vvvveeeeierrieieeeiiins [eeeeiiiiiiieeeeiiiiees foeeeeenne (2,103,959) | G4691#-AD-7 . [ IMI PLC Senior Note ..........cccevi |2 coviiiiiiiiiiiiiiieeeciiiees foviiienes 30,476,160 |........... 29,573,839
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvienivinnnvennns foveveniniiiiiiiiiniiines foreviinnens 26,139,440 |........... 23,930,413 | 12/09/2022 ..... 12/19/2025 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns F85688-AE-9 . | Sonepar S.A. Senior Note Ser ....... [2 «eevriiiiiiiiiiiiiiiiiiiiins o 26,139,440 |........... 23,930,413
Evergreen basket of USD Fixed Rate Shurgard Luxembourg Sar| Gtd Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoveeieiiiiinns fooninnnnnniiiiiinenens foniiinnns 13,111,020 |........... 12,115,419 [ 12/09/2022 ..... 12/19/2025 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, L8367#-AD-5 . Note ....oooriiiiiiiiiiiiiiiiiiieiiiiens [ 2 i [ 13,111,020 |........... 12,115,419
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeeveiiiiiinns foovinnnnnnniiiiiiennnns foneiinnns 65,869,790 |........... 64,961,369 | 12/09/2022 ..... 12/19/2025 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, N7660Z-TT-0 . | SHV NEDERLAND BV EURO TERM LN ..... [2 ..eovvrriiiiiiiiiiiiiiiienen feeenis 65,869,790 |........... 64,961,369
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns foovinnnnnnniiiiiiinnens foniiiinns 25,673,600 |........... 22,947,141 | 12/09/2022 ..... 12/19/2025 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, 479142-D8-7 . [Series A ..occcevveereeiiiiienneniiinens [T e 25,673,600 |........... 22,947,141
Evergreen basket of USD Fixed Rate Coates Group Pty Ltd Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .........ccocccvvveieeniiinns |oeninnnnnns 3,985,450 |........c... 4,246,230 |...evneennn 3,207,749 | 12/12/2022 ... 01/12/2032 ..... CUPTENCY SWAP ..vvvvveeeieiiriieeeiiins [eereiiiiiineeeeiiiiees forvieieeeiiiiiens (783)| 026008-AE-0 . [Series 2022-E (AUD) ......cccceeevveens [2 criiiiiiiiiiiiiiciiieenn o 4,246,230 |.......o... 3,298,532
Evergreen basket of USD Fixed Rate Vartan Gas AB - 12 Year Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvveviieiicnnns fooinnnnnnns 16,574,646 |........... 19,568,676 |........... 14,810,959 [ 12/12/2022 ..... 09/30/2033 ..... CUPTENCY SWAP ..vvvvveeeiiiiieieeriiins [eereeiiiiiieeeeiiiies [oeeeeeeeiinns 487,836 | WO792#-AB-0 . [cvveeeeeeeiiiiieeeeie | 2 e [ 19,568,676 |........... 14,323,123
Evergreen basket of USD Fixed Rate Vartan Gas AB - 10 Year Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |57 ........cccoccvveiiieiiinnns fooinnnnnns 29,639,8%8 |........... 19,568,676 |........... 15,358,443 | 12/12/2022 ..... 12/17/2031 ... CUPTENCY SWAP ..vvvvveeeiiiiieieeeiiins [oeeeeiiiiieeeeeeiiees [oveeeeeeiinns 770,077 [WO792#-AA-2 . |eeerieiieeeeiiiieeeeeiiieeeeeiieees [ 2 e [ 19,568,676 |........... 14,588, 366
Evergreen basket of USD Fixed Rate SISU Industrial Energy Solutions

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |57 ... ..14,823,111 |... .. 11,505,459 | 12/12/2022 ..... 12/17/2031 ..... Currency Swap X75528-AA-7 . |0Y-SEK Fixed Term Loan .. ... 14,823,111 ... 11,505,459
Evergreen basket of USD Fixed Rate Bruker Corporation Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvveeiieiiinnns fooinnnnnnns 36,170,441 |........... 34,208,870 |........... 34,002,767 | 12/13/2022 ..... 12/11/2029 ... CUPTENCY SWAP ..vvvveeeeiiiiieieeeiiins [eereeiiiiiieeeeeiiiees [oneeeeeeiinns 516,499 | 116794-B8-6 . [Notes ..........cccoeevriiiiiiniinnniniin [2 i fee 34,208,870 |........... 33,576,268
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... 56,021,899 |... ..17,818,107 |... ...16,686,564 [12/13/2022 ..... 11/17/20% ..... Currency Swap (4,719)| C4931*-BA-0 . [Keyera Corp Senior Note Ser ........ ...17,818,107 ...16,691,283
Evergreen basket of USD Fixed Rate FA MGT Limited Partnersh Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......cceevuvvivnivinnnvennns foorveiiiiiiiiiiiiniiinns foreiiinnens 39,041,704 |........... 37,281,542 [12/13/2022 ..... 11/17/20% ..... CUPTENCY SWAP wvvnvernvernererierennee [orernerenereiieneiieees [oreenereineeieeeees C3346#-AA-8 . [Secured ......cvvevuvvevnnieniniininienns [ 2 i e 39,041,704 |........... 37,281,542
Evergreen basket of USD Fixed Rate CSL Finance Pty Ltd-GTD SENIOR NOTE

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds | 1Z .. ..49,646,400 |...........51,014,324 [12/13/2022 ..... 10/08/2025 ..... Currency Swap 01297#-AJ-7 . [SERIES B CHF ... 1 ...49,646,400 ...51,129,723
Evergreen basket of USD Fixed Rate Copenhagen Airports

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvveeiieiiinnns fooinnnnnnns 42,388,280 |........... 44,939,300 |........... 40,955,912 | 12/14/2022 ..... 08/27/2025 ..... Currency Swap K3782#-AH-1 . |oeeiee e [ 2 i e 44,939,300 |........... 41,408,597
Evergreen basket of USD Fixed Rate Dyson Finance Limited Gtd Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 .......ccoovviiiiiiinnnniis foeinnnnnns 15,496,085 |........... 19,219,425 |........... 15,170,287 | 12/14/2022 ..... 03/15/2027 ..... Currency Swap G294AB-AD-1 . Note ...eoveiivriieiiiiiiiiiiieeeiieens [T e 19,219,425 |........... 15,702,835
Evergreen basket of USD Fixed Rate Arqiva Broadcast Parent Limited -

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |37 .......cccooccuvveiniiiicnnns fooinnnnnns 24,566,000 |........... 22,659,175 |........... 24,616,714 (12/14/2022 ..... 05/02/2025 ..... CUPTENCY SWAP ..vvvveeeriiirririeeeins feeeeeiiiiiiieee s [ 44,194 |104974-72-6 . |GBP Subordinated Term Loan .......... [3 coccoviiiiiiiiiniiiiiiinnnns o 22,659,175 |........... 24,572,520
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [3Z .....ceuvveveiviiiiiirnniinnns foonveniiiiiiniiiiniinins foeeveiieennns 508,140 [..cevunvennnnne 300,599 | 12/14/2022 ..... 05/02/2025 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G2711%=AA=7 . INOteS eveveviiniiiiiieiiveiiveieeeens [ 1o [ 508,140 [.vvevunennnnns 300,599

PCRED |1 HOLDING | LLC, PCRED I1
HOLDING | OFFSHORE LP and PCRED |1

Evergreen basket of USD Fixed Rate HOLDCO ARGUS S.A R.L.,-Term Loan

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |3Z ... ...9,759,475 |...........10,000,000 (12/14/2022 ..... 05/02/2025 ..... Currency Swap 69324Z-M0-6 . [Series 2022-2 .. .... 9,759,475 ...10,000,000
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ........ccccooevuvveieriicnns |oeninnns 100,581,390 |........... 32,559,717 |.ocvveenn 25,040,263 | 12/14/2022 ..... 08/28/2025 ..... CUPTENCY SWAP ..vvvvveeeiiiiieieeriiins [eereeiiiiiieeeeiiiies [oeeeeeeeiinns 139,700 [G6750*-AC-6 . | 1887 CO LTD GBP SER C SR SECD NT . |2 .oeeoiiiriiiiiciiiiiiiieeiis Joeeeiiinns 32,559,717 |...eveennn 24,900,563
Evergreen basket of USD Fixed Rate Dyson Finance Limited Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .. ..25,973,783 |...........20,015,338 [12/14/2022 ..... 08/28/2025 ..... Currency Swap G294AB-AA-7 . [Ser ... ...25,973,783 ...20,015,338
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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 USD Fixed Rate University of West Londo Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnviinnnvennns fooeveniiiiiiiiiiniiines feeeviinens 24,726,987 |........... 19,313,969 |12/14/2022 ..... 08/28/2025 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G9302#-AA-3 . [Secured ....c.vveviiiiiiiiiiiiieiineens [ 2 i e 24,726,987 |..cuvennn. 19,313,969
Evergreen basket of USD Fixed Rate Bunz| Finance plc-GTD SENIOR NOTE
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeveriiiiinns foovnnnnnnniiiiiiennnns foniiinnns 19,502,195 |........... 16,471,698 | 12/14/2022 ..... 08/28/2025 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G1696#-BK-1 . [SERIES C ~GBP ........cocuvvverreiinnnnes 2 e [ 19,502,195 |........... 16,471,698
Evergreen basket of USD Fixed Rate FIL Limited Senior Unsecured Notes
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... .. 14,692,545 |........... 14,421,635 [12/14/2022 ..... 08/28/2025 ..... Currency Swap G3301*-AA-1 . |.. 2. ... 14,692,545 ... 14,421,635
Evergreen basket of USD Fixed Rate Spirax-Sarco Engineering Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvveeiieiiinnns fooinnnnnnns 20,000,000 |........... 26,392,430 |........... 22,745,161 | 01/31/2023 ..... 01/31/2033 ..... CUPTENCY SWAP ..vvvveeeeieirreieeeiiins [oeeeiiiiniiieeeeciniens foeeeeenne (1,035,026) [ G8356*-AA-4 . [UNSECUre .....cevuvvreeereiiiiieeeeens 2 e [ 26,392,430 |.....oeen.n 23,780, 187
Evergreen basket of USD Fixed Rate
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |[2Z ... 18,445,000 |... .. 14,704,639 |... ... 14,829,614 (06/27/2023 ..... 06/27/2030 ..... Currency Swap ....450,537 |877409-A@-1 . | Taylor Wimpey PLC Senior Notes .... |2 ... ... 14,704,639 ... 14,379,077
Evergreen basket of USD Fixed Rate Perusahaan Listrik Negar-SENIOR
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeveiiiiinns foovnnnnneiiiiiiiennnes feniiinnns 15,948,967 |........... 11,730,922 (06/27/2023 ..... 06/27/2030 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, 203502-21-3 . JUNSECURED ........ccovviiumuinnneniinnnns 2 e [ 15,948,967 |........... 11,730,922
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccooveviiiiiinnnniis |ooinnnnnns 82,562,141 |........... 39,225,449 |........... 42,740,097 | 02/24/2023 ..... 02/26/2025 ..... TRS Bond Index .....ooecvvveeeriiiiins foeveiiiiiiiieiiiinins o 3,416,937 (48661C-AA-0 . |Rad CLO 7 Ltd-RAD 2020-7A A1 ...... T [ 39,225,449 |........... 39,323,160
Need to File with |Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2021-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviviiiiinnniniis foviiiniiiiiiiiiieenees feneiiinns 29,677,967 |........... 29,280,840 | 02/24/2023 ..... 02/26/2025 ..... TRS Bond Index ......ccvvvvveriicinnne fooviiiiiiieiiiiiieens o A31BW-AA-7 . [TA AT Lo [ T o 29,677,967 |........... 29,280,840
Need to File with |Evergreen Basket of Long Fixed Rate Halseypoint Clo 6 Ltd-HLSY 2022-6A
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cc.coovviiiiiienniiiis |ooviniiniciiiiiieeeees feneiiinns 24,935,460 |........... 24,960,850 | 02/24/2023 ..... 02/26/2025 ..... TRS Bond Index ......cccvvvvveriicinnne fooviiiiiiiieiiiiiieens o, 40639G-AA-7 . AT Lo T [ 24,935,460 |........... 24,960,850
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccoovvviinininnnniis fooinnnnnns 13,310,000 |........... 13,950,681 |........... 15,524,663 (02/22/2024 ..... 02/22/2034 ..... CUPTENCY SWAP ..vvvvveeeiiiriiieeeiiins [eeeeiiiiiiieeeeeiiiees [oneeeeeeiinns 133,256 | 912810-0K-7 . [US TREASURY N/B-BOND ................. T [ 13,950,681 |........... 15,391,407
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccccovvvviniininnnins |oeiiinnnnns 2,097,333 |..ccuvnennn 2,790,136 |............ 3,105,849 (04/04/2023 ..... 03/05/2038 ..... CUPTENCY SWAP ..vvvvveeriiirririeeniis fereeeiiiiiiieccciiiies o 27,568 |912810-0K-7 . [US TREASURY N/B-BOND ................. L U R, 2,790,136 |............ 3,078,281
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiviiinnniis fooinnnnnns 38,045,000 |........... 39,061,907 |........... 42,937,583 |05/31/2023 ..... 06/30/2043 ..... CUPTENCY SWAP ..vvvvveeeecvnerreeiiins [oereiiiiieeeeeiiiieees foeeieiiinns (158,357)(912810-QK-7 . | US TREASURY N/B-BOND ................. T [ 39,061,907 |........... 43,095,940
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccooveviiniiinnnniiis |oeinnnnnns 27,175,000 |........... 27,901,362 |........... 30,611,847 [05/31/2023 ..... 06/30/2047 ... CUPTENCY SWAP ..vvvveeeeecvriireeiiins [oeeeniinieeeeeiiiieees foeeeiiinns (170,967)| 912810-0K-7 . [US TREASURY N/B-BOND ................. T [ 27,901,362 |........... 30,782,814
Need to File with |Evergreen Basket of Long Fixed Rate Bon Secours Mercy Health Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccoovvviinininnnniis fooinnnnnns 52,420,800 |........... 51,569,940 |........... 54,484,085 | 02/08/2023 ..... 10/01/2052 ..... CUPTENCY SWAP ..vvvveeereeiviieieeniins [oeeeeiiiiinie s [oveeeeeene 1,879,297 [09778P-A*-6 . [Secured Notes ............cccceeeuvrenns T [ 51,569,940 |........... 52,604,788
17 Capital Fund 5 Partners Fund
Need to File with |Evergreen Basket of Long Fixed Rate Borrower Limited - Term Loan
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. 5,051,171 |............ 5,000,000 | 02/08/2023 ..... 10/01/2052 ..... Currency Swap 81809#-IN-6 . |[Facility .. ....5,051,171 ....5,000,000
Need to File Evergreen Basket of Long Fixed Rate Plus Dane Housing Limite Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds | 1Z ......cc.eoeviiiiiiiinneniis foeiiinens 30,085,000 |........... 30,815,000 |........... 17,360,297 |02/08/2023 ..... 02/01/2083 ..... CUPTENCY SWAD -.evveeereiiiiieeeieiies [ereeiiiiee e e eeiieees fereeeeeiies (747,520) | G7150%-AB-2 . [Secured Notes (Delayed Tranche) ... [1 ..ccoooriiiiiiiiniiiiiiiins o 30,815,000 |[........... 18,107,817
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds | 1Z ......ceeoeveiiiiiiinnnniis fooiiinnes 17,952,000 |........... 18,600,908 |........... 20,716,754 [05/22/2023 ..... 05/22/2033 ..... CUPTENCY SWAD ..evveeeeeiiiiiiieeeeeis [eeeeeiieie e e e eiiees [eeeeeeeeeines 194,878 [912810-QK-7 . | US TREASURY N/B-BOND ................. T e [ 18,600,908 |........... 20,521,876
Need to File with |Evergreen Basket of Long Fixed Rate Wireless Infrastructure Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cc.eoeeiiiiiiicnneniis foeiiineens 36,630,000 |........... 37,158,000 |........... 36,821,424 | 03/31/2023 ..... 03/31/2033 ..... CUPTENCY SWAD -.evveeereiiiiieeeieiies [ereeiiiiee e e eeiieees fereeeeeiies (222,576)| eevvveeeennne Secured Notes .......cccoevvuveeeeene 2 e o 37,158,000 |........... 37,044,000
Need to File with [Evergreen Basket of Long Fixed Rate United States Treasury N-UNSECURED
the NAIC ............ ABS Bank Loans and Corporate Bonds | 1Z ......c.eoeveiiiiiiinneniis fooiiinnes 58,888,836 |........... 59,651,975 |........... 60,959,075 | 03/21/2023 ..... 04/24/2023 ..... Currency Forward .......ccoeeeeerriiins foerriniiieiiee s o 490,325 [91282C-FP-1 . |oevveeeeiiiiiiiiiciiiiiieecceiieeeeeen | 1o s 59,651,975 |........... 60,468,750
Need to File with [Evergreen Basket of Long Fixed Rate United States Treasury N-UNSECURED
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cc.coeeeiiiiiiinnnnnis oo 169,165 |.......c.eeeees 994,200 |....ocen... 1,006,263 | 03/24/2023 ..... 04/24/2023 ..... Currency Forward .......ccoeeeeeiiiis fooeeiniiiiiieeiiiiins o (1,550) [ 91282C-FP-1 . [..evveiieiiiiiiiiiciiiieee e T e [ 994,200 |............ 1,007,813
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccccoeeeiiiiiieneiiiiis |ooininnnss 69,201,121 |........... 70,683,451 |........... 71,787,196 |03/21/2023 ..... 03/27/202%6 ..... Currency Forward .......cooeeeeviicene foeviiiiiiineeiiiiiiins foeeeeeiiies (195,933) [ 912810-0K-7 . | US TREASURY N/B-BOND ................. 1o |, 70,683,451 |........... 77,983,129
9999999999 - Totals 39,052,997, 821 29,893,060,372 XXX XXX XXX (597,900) (4,850,565,371) XXX XXX XXX 39,053,595, 721 34,743,625,743
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOTY ..........c.c.cveueueueiieieieeeieieiceeeeeeeeeee e e 187 |.......... 31,264 ,152,520 |.....ooeeeeeeeeeeeeeeeeeeies oo eeeenee feeeeeee e e eenen foeeeeeeen e eeeeeneeenees Joeeee e e eereenens |ereeee e ee et eee ereeeeeee e e e eeeneaens 187 |......... 31,264 ,152,520
Add: Opened or Acquired Transactions...............ccccceveveueieereenenennseeeienenenens 15 [ 488,526,390 |......cvoeeeeceeeeeeeeeeeeeie Jereeeeeeeeeee e eees oo e eseenens feeeeeeeee e seeneeenes [oeeeeeesseereeseeeeeeeees |oeeeeeeeeres e eeneeeneenens [oeeeee e e e e een e 15 | 488,526,396
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value............ccccocveinoinincniforiii XXX veieeiees oo o, XXX eeeveevees oo o, XXX veieevees oo o, XXX eeieerees ooy e, D00 ST RPN
Less: Closed or Disposed of Transactions..............cccceeeJoeeeeceiinnnnncceens 2 oo LSO L0 0 O S O O O OO RO 2 |, 60,000,000
Less: Positions Disposed of for Failing Effectiveness

(@741 (=Y - V) N O OO N RO N RO N OO UT U AU OO OO OO URURURUR NEUROR OO ORURURORPRN
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 16,274,052 XXX XXX XXX XXX 16,274,052
Ending Inventory 200 31,676,404,864 200 31,676,404,864
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STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual 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 T4 ...ttt es e eeses e e ssess s ee e e e e e £ e84 E £ 828 s bbbt ennens | seecesieains 7,493,111,294

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccoouiiiiiiiiiiiiiiiiiis e

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt st e sss s s s s e s et et essssasnsssssesesesnsnnsnensneneneeiee s 7,493,111,294

Part D, SECHON 1, COIUMN B .....ueueueeeeaeereeeeceeeeeieeeeesees s e e e e e e e e ee s s s es e s s e esee e e e e e e e eeseesessesseesseseasesnannes eoseusinans 19,323,197,338

Part D, SECHON 1, COIUMN 7 ..ot ese s es s es e s e s s s et en st e eeeenanes | eosieaies (11,728,372,525)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .....c.cueuiuiiieiiiieieteteeieee ettt aess s s bt et es s sesesssnsnsnsnsneeeeenes s (101,713,519)
Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et et ettt e e et et et et e e et et et et et et et eee e e e e e e e e e e e e e e eeeneenee eeneaeareans 3,424 ,053,985

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt et ettt ettt et et et et et et et et et et et et et e e et eee e e e e e e e e e e e e sesnanee erneaeereareanes 101,713,519

TOtal (LINE 7 PIUS LINE 8) ..ottt sttt ettt e e s s s st es et esessassnssesesesesnnnnsnsneneneeiee e 3,525,767,504

Part D, SECHON 1, COIUMN G ....uiuiuieeieceeececeee e eeessees s ses e s s e et e e eeeneenes eescenrons 19,463,611,031

Part D, SECHON 1, COIUMN 10 ....euiuiueereirceceeeeeeeeeeese s s eseeseesees e ee e es s es s es e ee e e e et ee e eses s s s eesesseeesesnannes | sesioaies (15,937,843,527)

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

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uiuuieieieiiieeiseiseiee ettt nbeniee | sosnsiniines 5,203,880,070
Part B, SECHON 1, COIUMN 20 ......cuuvucerieiereeseeseesseesssesesseseessesssessesesessesesesse st sess et eessess s estaess st aes st eess st aessestaessessanss | sosssssssinsenns 146,849,766
Part D, SECHON 1, COIUMN 12 ...ttt s bbbttt ete | sesniisneas 5,350,729,836
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiiceeeee ettt nennenneneene i

Slo7



STATEMENT AS OF MARCH 31, 2023 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........cccccvoveueveueeeecieieeeteeeteeeeee ettt sesessa s s s sesesens [eoeneneenes 4,623,151,857 |............ 1,774,108,873

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoeiieieeeeeecececcee ettt et s e s sttt eseses e s s s s sesesesessansnnsesens [eeneenes 66,960,134,660 |......... 208,610,013,923

3. ACCTUAN OF GISCOUNL ....eetiecacteeeeeei ettt csssee e e e eseaesesee e eseseseeee 2 eseseeeeee e e seseeee e e e e s esesee e s s e sesesesessassesesesesssnsnsesesesnnnannns [orsensnacacasees 64,510,474 oo

4. Unrealized valuation iNCrE@SE (JECIEASE) .........c.ccvovviveveueretetieieeeetetetetesesesetes st esesesesesesssses st et esesesesessasesssesasesesesessssassssssseseseses |eoesensnsnnnsssesesesnnens 4,563 ..o 46,497,527

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiuiieieeeteeeeceeie et teteteasae sttt ese s s st eseseseses s sassesesesesessasssasasssesesesessssasasssssesesesnas [oeseeseseneessenenens (366,398)|....cocveeenee (4,778,566)

6. Deduct consideration received 0N ISPOSAIS ..............cceueuiieieiiieiitetetesiees et etetetetesesse et ss et sesesessesssssesesesesesssesssssasesesesssnanens |eeesesenend 67,381,283,479 |......... 205,808,809,317

7. Deduct amortization Of PrEMIUM ........ciii ittt ettt ettt e he e s bt e she e be e bt eabeea bt eaeesaeesaeesbeesbee bt enbeenbeennesnnesnnes [oosessnessnsisssisesiaesiaesaeans [oaesseseeseeseesaessae e eaes

8. Total foreign exchange change in book/adjusted CAITYING VAIUE ................cucueveueuiieiieiieieieteeeteee ettt es s sesessssnenens [oeseseesesesssessneenenssesnesnees [oeseeeeeneeeenes 6,119,417

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............cceeurururiiiererereeeeeeeeeeeeieeieeeeas [eeeeeenes 4,266,151,676 |............ 4,623,151,857
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 4,266, 151,676 4,623,151,857
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