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STATEMENT AS OF JUNE 30, 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 140,090,475,744 |......oooviiiiiiirniins o 140,090,475,744 |......... 136,445,220,548
2. Stocks:
2.1 Preferred STOCKS .....o.ciiiiiiiieieieiie sttt [eeeeeeeinneas 374,517,690 |- [ 374,517,690 |................ 451,411,752
2.2 COMMON SEOCKS ...ttt [reeeeeens 26,373,779,126 |..oocvvirirercciens o 26,373,779,126 |.......... 26,159,699,517
3. Mortgage loans on real estate:
B FIISEHENS oottt [ 24,628,076,336 |.......ocveevererrriccicriine frereeene 24,628,076,336 |......... 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 354,898,016 |...ooeeeeeereierieinienes v 354,898,016 |............... 364,794,557
4.2 Properties held for the production of income (less
$ 285,000,000 encUMbIanCeSs) ...........ccccovruevruerereveienas feerecencennens (17,334,948) ... [ (17,334,948) ... (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($ .ooreernenn 353,109,156 ), cash equivalents
[C T 3,828,647,712 ) and short-term
investments ($  ............ 1,408,632, 177 ) oo [ 5,590,389,045 |.....coeirierierierienes [ 5,590,389,045 |........... 5,568,063,455
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |oeeee 15,007,002,391 |................... 1,481,385 |.......... 15,005,521,006 |.......... 17,053,622 ,863
7. Derivatives ............... ... 20,781,317,506 |.. ... 20,781,317,506 |.......... 22,031,949,832
8. Other iNVESIEd @SSELS ......c.euiuiuiiiieeeieieieeee et [eeeseeeaes 13,255,399,705 |................. 43,190,822 |.......... 13,212,208,883 |.......... 12,296,408, 175
9. ReCeiVabIEs fOr SECUMEES .........cviueiuiieiiieicieicieiieee s [ 2,339,896,640 |......ocovieeriericnienes [ 2,339,896,640 |........... 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 248,782,964,602 |................. 44,672,207 |......... 248,738,292,395 |......... 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 4,019,142,495 [ 515,484 |............ 4,018,627,011 |.......... 4,222,914,360
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 149,506,754 |....oovveieicricnicniene [ 149,506,754 |................ 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 1,040,088,229 |.....occeereeerrierieinnniees feeeeininene 1,040,088,229 |............ 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 ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 74,911,159 |, 1,536,334 | 73,374,825 |..covoee 88,995,295
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts .. 34,532,205 |...oovoeeeeeeeeeeeeeeeeeeee oo 34,532,205 |.coooveenn 43,583,724
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 65,582,338 |....cocoeeeeeeeeeeeeeeeeeeee o 65,582,338 |...cceovenee. 231,372,985
18.2 Net deferred tax asset .............cccoceeueee ..1,519,926,952 |. 32,618,248 |.. .. 1,487,308,703 |.. ..1,229,269,939
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 6,724,307 | e 6,724,307 |.coooieies 7,033,020
20. Electronic data processing equipment and SOftWAre .............ooeveeereeeerenins freveeecienncns 256,391,805 |................ 243,515,486 |.......ccennnee 12,876,319 |....coeeee. 8,472,305
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 39,723,897 |.ooevviciee 39,723,897 ..o [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ..................ccccoeeevieeviis forveniiinnnns 111,155,136 | o 111,155,136 |.............. 102,982,322
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ...........ccooceeeveieieeeceenenns e 4,689,951,660 |............ 1,841,016,849 |............ 2,848,934,811 |............ 2,752,226,577
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......ceueuvivieieieeriiniiieeeieieeeseesssaenas foreceeens 260,790,601,538 |............ 2,203,598,505 |........ 258,587,003,033 |......... 257,165,935,646
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt nenenenes [eoneenens 54,204,536,253 |.....coeriririieinine [ 54,204,536,253 |.......... 53,413,804,658
28. Total (Lines 26 and 27) 314,995,137,791 2,203,598,505 312,791,539,286 310,579,740,304
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, 2,719,206,861 [.....ooooomreveecrcreriiiins [ooverene 2,719,206,861 |............ 2,620,529, 124
2502. Fully refundable deposits, prepayments and miscellaneous assets .......|......... 99,274,063 68,559,814 |....ccco....... 71,442 867
2503. Employee insurance plan advances .......ccococccveiiininiieeeeeee e 41,192,498 41,188,879 40,252,979
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,830,278,238 |... . ... 19,979,257 |... ...20,001,607
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,689,951,660 1,841,016,849 2,848,934,811 2,752,226,571




STATEMENT AS OF JUNE 30, 2023 OF THE Massachusetts Mutual Life Insurance Company

10.

1.
12.
13.

14.
15.1
15.2
16.
17.
18.

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ 152,623,363,184 less $
(including $ 149,282,088 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)

0 Modco Reserve)
ModCO RESEIVE).......cuviuieiiiieieieeceee e

Modco) ....

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $ Modco)
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
$ discount; including $ 11,770,025 accident and health premiums
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 $

SEIVICE ACE ...
9.3 Other amounts payable on reinsurance, including $ .................
(7= L= USRS

9.4 Interest Maintenance RESErve ...........coceviiiiiiiiii i
Commissions to agents due or accrued-life and annuity contracts $

[ 128,328 and deposit-type contract funds $  .ovoeoeeeeeeeririieeeeeene
Commissions and expense allowances payable on reinsurance assumed .............cccocee..e.
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $  ...cooveeveee (61,209,840) accrued for expense

allowances recognized in reserves, net of reinsured allOWaNCES) .........cuciiiiiiiiiiieeee e
Taxes, licenses and fees due or accrued, excluding federal iNCOME taxes ...........cccoveiiiriiiieiiiicicieeeeeee
Current federal and foreign income taxes, including $ ........ccccccoevviine on realized capital gains (losses) .
Net deferred tax HADIlILY ..ottt ettt ettt neas
Unearned iNVESIMENT INCOME ...

Amounts withheld or retained by reporting entity as agent or trustee .
Amounts held for agents' account, including $

Current
Statement Date

2
December 31
Prior Year

......... 152,623,363, 184 |.........149,267,177,229
...... 4,121,696,128 |...........3,949,042,074
.......... 18,956,195,564 |.......... 18,089,278,812
................ 670,970,140 |..............615,796,468
32,677,757 | 33,189,613
................... 9,025,533 |..................8,979,074
............ 1,982,710,321 |............ 1,918,216,473

13,338,095
................... 3,363,641
867,238,800

(75,840,223)

................ 257,845,362

...63,246,044 |.

... (3,841,699) (.
..393,257,670 |..

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

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

19.  Remittances and iteMS NOt AIIOCALEM ..........c.cuiiuiuriiiiiicieieieie ettt ettt s [eoeieiennas 2,316,279,027
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cociiiiiiiiiiii s [
21. Liability for benefits for employees and agents if not included above ... ..230,809,612 |..
22. Borrowed money $ ... 49,884,072 and interest thereon $ ..o 0 ...49,884,072 |..
23. Dividends to stockholders declared and UNPAIA ............c.oiiiiiiiiiiieiiee ettt ettt saeesbeesbeesbeebeennesnneene [oeneeiseeiae s e e e
24. Miscellaneous liabilities:
24.01 ASSEE VAIUAHON FTESEIVE ........eceeeeececeeeeee et ae et s s st e s s s s ssas s e s ssssasassesesanasansssesasnasassssesassasassssssassasansena|ereseeesanns 5,680,512,401
24.02 Reinsurance in unauthorized and certified ($ .......cooeevevrvrnrrscennnns ) COMPANIES ....covvvevverceieeeeeeeeeietesesessses e seaes e 240,013
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccccovurieeicccrninecnee ) reiNSurers ......... | 9,966,013,064
24.04 Payable to parent, subsidiaries and affiliates ...............cccceeeieieiiiiicierctiieee ettt ... 35,898,465 |.. ... 33,217,754
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e s
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt be et be e be e s smnesneesnees [ereesae e e s e s snesies oaesiseeeesiee s s e sae e
24.07 FUNAS held UNAEr COIMSUIANGE .........ccocveviviveteterieieeeeeteteteteteseeee et et e s e tesesesess s es st e sesesesesssssses st s sesesesessssssesssesesesesesnsnssasssassss [erenennnen 11,352,208,241 |......... 11,570,969,538
24.08 Derivatives ...........cococeueeeenens ... 13,621,494,897 |......... 14,002,945,928
24,09 PAyabIE fOr SECUMTIES ........c.oueuiieeeteeeeieeecceeeee ettt et et st e st e s e e s s st et esesessaessss s st esesesessassssssesesesessasanssssas [ereeaeeseeneas 524,446,554 |.. ... 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 7,779,682,449 8,897,737,697
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 231,795,728,959 229,355,175,264
27.  From Separate ACCOUNES SAEMENT ...........ccuiiiieiiiiiietetetieeeee ettt et e et ettt ettt sse e s s s e sesesesesess s es st esesesesesssssssssssesesesessansana eseseanas 54,072,844,040 |.......... 53,283,506,525
28. Total liabilities (Lines 26 and 27) ... 285,868,572,999 282,638,681,789
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, UNASSIGNEA fUNAS (SUPIUS) .........vvveeeeiaeeieieieteteteecae ettt sttt e s e s e s s st eseseseassss s st esesesessssss s s sesesesessanssssseseseseseas [erenennnen 21,918,754,439 |.......... 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 $ ................ 131,692,213 in Separate Accounts Statement) 26,922,966, 287 27,941,058,515
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 26,922,966, 287 27,941,058,515
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 312,791,539,286 310,579,740,304
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 2,915,964,842 |............ 3,047,903,647
2502. Derivative collateral ... ..2,610,982,333 |.. ..4,065,226,774
2503. Derivative accrued interest ... ..2,099,574,283 |.. ..1,688,803,934
2598.  Summary of remaining write-ins for Line 25 from OVEIfOW PAGE ........c.ccveiviueuriiiieiieieieiie ettt se s [eee e eeienees 153,160,991 .o 95,803,342
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,779,682,449 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 JUNE 30, 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 .................cccoceeeee o 10,930,262,939 |.......... 10,640,267,307 |.......... 23,496,212,326
2. Considerations for supplementary contracts with life contingencies..............ccccoveveveveveveveccceeeeeeees e 10,156,954 |..coovoeeneee 14,736,939 | 27,567,010
3. Netinvestment INCOME ..o ..4,862,813,846 |.. ..4,461,024,886 |.. ..9,352,723,221
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ..(27,776,827)].. ... 41,456,967 |.. ..(50,411,515)
5. Separate Accounts net gain from operations excluding unrealized gains or losses . | S 1,106,022 | (102,062)]......ccvevereeeee (283,027)
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... IS 222,245,722 (... 236,814,264 |................ 517,503,640
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveuiuiuieiieeeeeeietesesee et es st e eneeenes (5,016,266)|.......cocvnenvne (2,115,280)..ccvecneeee (10,510,838)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.vrueueueiiieieieseiieesesesesessssesese s ssssesesessssssese s ssns [eescieeeeseenas 119,167,348 |....coceeee 129,677,415 |.............. 253,571,520
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 151,863,783 105,295,509 378,492,917
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 16,264,823,521 15,627,055,945 33,964,865,254
10.  DEath DENEFIS ......ooeureeereeiiciciee et | 1,364,868,363 |............ 1,150,125,440 |............ 2,350,724,281
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccvevvevevereuereeneerenens frerereeeeeeeenenens 4,279,221 | 6,502,097 |.. 11,816,394
12, ANNUILY DENETILS ...cveiiiieciceeisirie ettt sttt sttt s s ns st es e nsnsenesesne e 1,298,136,548 |............ 1,213,743,210 |............ 2,421,218,480
13. Disability benefits and benefits under accident and health CONtracts ...............ccccccueveueieeeeieeicierecess oo 183,254,175 | 193,652,630 |....cevnenvne 377,457,003
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe e et
15.  Surrender benefits and withdrawals for life contracts ..................... ..1,225,870,607 |.. ..6,920,848,571 |.. 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 ...............ccceeeveveveieieicverceeeeneeee e 262,216,873 |..oeeene 197,971,701 [ 445,727,374
18. Payments on supplementary contracts with life CONtINGENCIES ...........cccccveieieveieieeeceeceeee e 18,109,386 |....ccccevnvee 11,959,795 |.......co.cco... 22,596,551
19. Increase in aggregate reserves for life and accident and health contracts 3,362,146,862 5,333,746,586 14,851,696,792
20.  Totals (LINES 10 10 1) wuuiiiiiuiueieeeieiesceeeeeeeeeeeseteeees e esssesesese s esssssesees e ssesesesesesssssesesesesssnnssesesessanas esannnnns 13,718,882,036 |.......... 15,028,550,031 |........... 31,751,074,439
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) 1..vvviiiicecte ettt ettt bbb bbb ns bbbt sn s bt sas s [ecseeseenniceas 622,941,377 | 604,372,415 |......... 1,272,188,934
22. Commissions and expense allowances on reinsurance assumed . ... 24,562,719 |.. ...22,670,842 |.. 51,585,286
23. General insurance expenses and fraternal expenses ................. | 1,101,930,262 |............ 1,033,490,301 |........... 2,189,838,511
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............cccveveueueeeevevereveeeeeeee e 178,991,977 (..ot 173,161,366 |................ 310,306,868
25. Increase in loading on deferred and uncollected premiums ........... ..(22,963,562)|........c.c...... (1,584, 767)].....ccoenvee. 37,402,641
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ...........c.cceeeeevievevereeeeeeeeeee e o (743,470,237)|.......... (2,699,680,820)|.......... (4,594,734,614)
27. Aggregate write-ins for deductions .... 520,265,525 288,391,672 699,949,747
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 15,401, 140,097 14,449,371,041 31,717,611,813
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 863,683,424 |............ 1,177,684,905 |............ 2,247,253,442
30. Dividends to policyholders and refunds to members 921,185,612 871,175,784 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 (57,502,188)|....cocvevnenvne 306,509,120 |............... 341,483,085
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 133,930,533 17,955,209 (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) .........cccceevevvieeueuereiens frocccne (191,432,720)|......cocvne 288,553,911 |..cooceee 405,851,873
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..ooeeenne (79,043,551) (excluding taxes of $  ...eeveveencee (75,405,434)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (443,205,699) 54,030,087 326,388,986
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (634,638,419) 342,583,999 732,240,859
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 (634,638,419)|......cocoenv 342,583,999 |....cccoeene 732,240,859
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (82,358,149) (534,988,832)|.. ..1,063,323,435 |............... 870,357,676
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e ..207,514,263 |.. (1,447,193,056)|.. .(1,739,307,186)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ..263,415,736 |.. ..274,336,756 |.. ..661,575,651
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e (239,285,162)]|.. ... 17,310,332 |.. (562,886,836)
42. Change in liability for reinsurance in unauthorized and certified companies ............ e (130,11 [ 7,193 [ 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.cceeieieeeeeeeececeeeieeeieseseaes e s s s sesessssseseseses e (6,167,544)|............... 689,941,166 |................ 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 StAtEMENt ...........c.ceueeiieieieieeeececeeeee e | 288,058 |..cccveeenene (13,832,198) . (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 (49,100,218) (153,866, 119) (123,362, 131)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (1,018,092,228) 747,611,508 961,802,524
55. Capital and surplus, as of statement date (Lines 36 + 54) 26,922,966, 287 27,726,867,499 27,941,058,515
DETAILS OF WRITE-INS
08.301. Change in corporate owned life inSUranCe asset ..........cccocoooiioioioiiieieieicecccecee e 98,677,738 |....oco....... (47,651,382)|...ccevene. (51,864,798)
08.302. Management and administrative fEES ..o 47,972,931 | 147,790,483 |............... 208,945,821
08.303. REVENUE SNATING .....ovieieieieieieeeteececeee ettt s s sea s ss s esesesesessnna| s seseseseanaeas 45,694,261 |...coceoveel 13,609,453 |..coooeeee 42 123,388
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ...........cccoveveveveucveueeieeeeeeieeeeveeeeee e (40,481,146 |......cocoence (8,453,046)|................ 179,288,505
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 151,863,783 105,295,509 378,492,917
2701. Ceded income on funds withheld ......cccoooiniiiiiinnnee ..503,145,875 |.. ..420,763,579 |.. ..806,904,305
2702. Change in liability for employee/agent benefit plans ...48,693,625 |. ..(76,230,804)|.. ..(69,342,932)
2703. Miscellaneous charges to operations ........ccccocoveeieviinnnnns ..(31,233,510).. ...20,803,003 |.. ... 28,069,282
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cccveeeeeevevevevevceeeeeeeeeee e eveasd|eeeeeeeneseseeeeas (340,465)|.....c.coc.. (76,944,106)|......c.connv (65,680,909)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 520,265,525 288,391,672 699,949,747
5301. Other Changes IN SUIPIUS ....ooovoveuieiieieieeccecece ettt e (48,759, 753) ..o (75,140,181) ... (43,668,847)
5302. Deferred gain on reinsurance ceded .... ....(340,465)).. ..(78,725,939)|.. (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) (49,100,218) (153,866, 119) (123,362,131)




STATEMENT AS OF JUNE 30, 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 ...........cuiiirieiiicirieieieieee sttt [reseinens 11,110,285,492 |.......... 10,809,329,757 |.......... 23,358,051, 170
2. NetiNVESIMENT INCOME .....c.uiuiiiiiiiieietc ettt [eesnnenenes 5,685,487,510 |............ 4,368,040,029 |............ 8,171,862,985
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 468,898,415 597,190,555 1,360,990,422
4. TOtal (LINES 110 B) ..ot 17,264 ,671,417 15,774,560, 341 32,890,904,577
5. Benefit and 10Ss related PAYMENLS ..........c.cceeieieiiiiiieieeceiee ettt sesnn s enans [oesnnnas 10,311,976,823 |............ 9,741,541,701 |.......... 16,698,464 ,149
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (745,410,443)(.......... (3,044,014,924)(........... (4,947,039,344)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.ccueveveueueeieceieiererens oeeeeeencns 2,528,755,443 |............ 2,609,999,430 |............ 5,291,765,427
8. Dividends paid t0 POIICYNOIAETS ..........ccocvvvieeeretceiie ettt ettt s esss s s seseas [ereeeseeneeenes 860,296,080 |................ 825,788,846 |............ 1,806,389,059
9. Federal and foreign income taxes paid (recovered) netof $ ..................... 697,168 tax on capital
GAINS (IOSSES) ...ttt b e b e b bbb (190,272,361) (11,837,883) (5,309,882)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 12,765,345,542 10, 121,477,170 18,844,269,409
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 4,499 325,875 5,653,083, 171 14,046,635, 168
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt ... 10,774,629,764 |.......... 15,491,193,700 |.......... 28,498,075,523
12.2 Stocks .............. ... 48,506,733 |.. 226,965,743 494,712,547
12.3 Mortgage loans ... ..1,448,891,169 |. 2,449,754, 755 3,783,955,926
12,4 REAI ESAE ......cecececeeieiceeietcer ettt es sttt ee et e st s et s e sens e e et es s sens et et s s e nsetetesnnnnnnns | [oeseeeninisietee s enes[orereceeeeenes 196,301,472 |.....c..c.cc. 176,722,654
12.5 Other iNVESIEA @SSELS ......uvuiuieieiciieirei ettt [eesssinensnees 623,371,459 |...cocvvvenene 799,040,859 |............ 2,909,717,338
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccccoeees |oevveeeeens (192,672,623)|.......ccc.... (37,830, 143)|-.ecvcvnnee (142,216,262)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas (445,173,771) (978,413,837) (896,854,827)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveuevceieieieeeeeeeieveteeeeee e sseneiens [oeennas 12,257,552,731 |.......... 18,147,012,549 |.......... 34,824 112,899
13. Cost of investments acquired (long-term only):
131 BONGS .ottt bbbttt [ereeinea 14,308,672,539 |.......... 21,476,667,567 |.......... 43,002,751,228
1312 STOCKS ...ttt [eeees s 273,095,608 |.....covvevne 491,068,772 |............ 1,195,896,346
13.3 MOMGAGE I0BNS ...ttt bbb [eeaeannenns 1,050,363,621 |............ 1,139,550,061 |............ 2,094,819,588
13,4 REAI ESIALE ...t [rree s 2,997,090 |...oceviennee 47,217,757 | 13,292,853
13.5 Other iNVESIEA @SSELS ......vvuiuieiieciieiicie ettt sennees |oesinenines 1,5652,570,898 |........... 1,590,345,767 |............ 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 (435,131,571) (78,813,383) 256,328,689
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 16,752,568, 180 24,666,036 ,541 50,495,404 ,604
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (2,047,205,111) 88,020,905 934,865,632
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (2,447,810,338) (6,607,044 ,897) (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 BOIOWED fUNGS .......eoiieieii sttt siennee | [rosnsininenes (199,281,878)|.....ccovecrrrernee (292,868)|.......cccvrvernnne (904,826)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveeceecees |oevvrieenns 735,013,570 |.oreennen 610,761,682 |................ 806,327,920
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (2,539,921,639) 226,110,529 966,863,256
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) .....oeoeierierierciecieeescei it (2,029, 189,947) 811,579,343 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 15 and 17) . |...ccccccoveenne 22,325,590 |..ooveeee. (142,382,384)|............. (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) 5,590,389,045 5,800,416,890 5,568,063,455
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bond conversions and refinanCing ...t [ereerenienees 199,846,455 |............... 289,443,969 |........... 1,177,449,074
20.0002. STOCK CONVEISION ....oiiiiiciicicict ettt [oesinieniniines 167,785,455 |..........cc..c 6,847,236 |.......ccconn 12,903,518
20.0003. Transfer of bonds to partnerships and LLCs 121,797,363 [ . ...440,893,701
20.0004. Change in market value of COLI .......ccccovevennnne. e ...99,017,375 |.. 47,330,329 |. ...(46,160,211)
20.0005. Net investment income payment=in-Kind Bonds ...........ccccoooiimiiiioooiiiieeeeeee e [ 7,279,854 |..coovovn 5,022,448 |............... 11,713,034
20.0006. Transfer of mortgage 10anS 10 DONAS ........ccciiiiiiininiiiciii s [ 2,801,548 |...ooiccciee [
20.0007. Bonds transferred to mortgage loans ...
20.0008. Transfer of partnerships to partnerships ........ccocoooovviiiivicicccene
20.0009. Transfer of partnerships to common stocks - subsidiaries and affiliates ...
20.0010. Transfer of partnerships 10 BoNAS ...
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Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0011. Transfer of common stocks unaffiliated to common stocks - subsidiaries and affiliates ... |.. ... 97,458,165
20.0012. Transfer of mortgage loans to partnerships and limited liability companies ........ccccocn. ....40,200,000
20.0013. Deferred gain on real estate .. ... 16,134,760
20.0014. Partnership CONVEISIONS ....cciiioiiiiiiiiicicieieiie sttt nenenes [oebeserereesssesssssseseseneennns |oesssseserereeens 4,659,155 |
20.0015. Common stock purchased as consideration for cash eqUivalents ... oo [ [ 224

5.1
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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
............ 4,732,641,184 |............5,410,855,143 |.......... 11,049,356, 155
............ 5,585,878,812 |............4,271,307,983 |.......... 10,415,834 ,474
................ 136,985,513 |................ 73,427,559 |................ 139,347,566
............ 3,501,947,217 |............7,071,378,660 |...........13,133, 132,079
....................... 269,713 | 347,413 [ ...633,884
................ 385,135,629 |................378,610,234 |................764,002,431
.......... 14,342,858,069 |.......... 17,205,926,992 |......... 35,502, 306,589
.......... 14,342,858,069 |.......... 17,205,926,992 |.......... 35,502, 306,589
............ 3,458,835,781 |............2,630,389,340 |............5,109,590,954
17,801,693,850 19,836,316,332 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 JUNE 30, 2023 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

a.

d.

Accounting practices:

The accompanying financial statements of 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 $  (634,638,419) $ 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 $ _ (634,638,419) $ 732,240,859
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 26,922,966,287 $  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 $ 26,922,966,287 $  27,941,058,515

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

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

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

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

(7-14) No change

Going concern:

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

Note 2 — Accounting Changes and Corrections of Errors

a.

For the six months ended June 30, 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 $  (43,445,251) $  (43,445,251) $ 43,445,251
Policyholders' reserves (127,766,700) (127,766,700) 127,766,700
Derivative assets - (124,676,448) (124,676,448)
Investment income due and accrued 124,676,448 124,676,448 124,676,448
Derivative liabilities - 41,513,416 (41,513,416)
Total $  (46,535,503) $ (129,698,535)

Of the $129,698,535 decrease to surplus for prior years' errors, $46,535,503 was recorded as prior period adjustments and $83,163,032

was recorded as a change in net realized capital gains (losses), net of taxes.
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For the six months ended June 30, 2022, 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
Policyholders' reserves $ (73,512,509) $ (73,512,509) $ 73,512,509
Total $ (73,512,509) $  (73,512,509)

Of the $73,512,509 decrease to surplus for prior years' errors, $73,512,509 was recorded as prior period adjustments, net of taxes.

b.  Adoption of new accounting standards — No change.

Note 3 — Business Combinations and Goodwill - No change

Note 4 — Discontinued Operations - No change

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

(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 $ -3 -$ -$ -$ 188,056,353 $ -$ 188,056,353
2. No allowance for credit

losses - - - - 14,383,673 - 14,383,673
3. Total (1+2) - - - - 202,440,026 - 202,440,026
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 - - - - - _ _
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(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:

a.

b.

a.

Residential Commercial
Farm Insured All Other  Insured All Other Mezzanine Total

2023
1. Average recorded

investment $ -3 -$ -$ -$ 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 - - - - - - -
2022
1. Average recorded

investment $ -3 -$ -$ -$ 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 - - - - - -

June 30, December 31,
2023 2022
Allowance for credit losses:

Balance at beginning of period $ 0 0
Additions charged to operations (47,980,338) (7,291,634)
Direct write-downs charged against the allowances - 3,897,317
Recoveries of amounts previously charged off 12,786,072 3,394,317
Balance at end of period $ (35,194,266) -

®ao00o

(8) As of June 30, 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:
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.

(M

@)

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 $ -3 -3 -3 -
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 16,432,522 - 476,558 15,955,964
f.  Total second quarter $ 16,432,522 $ - $ 476,558 $ 15,955,964

OTTI recognized in the third quarter
g. Intentto sell $ -3 -3 -8 -
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 $ - § 11,274,171

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

(3) The following is a CUSIP detail list of impaired structured securities where the present value of cash flows expected to be
collected is less than the amortized cost basis.
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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
22943HAD8 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
00442FAB8 50,571 38,681 (11,890) 38,681 8,265  June 30, 2023
040104RVS5 1,421,615 1,379,721 (41,894) 1,379,721 1,316,932|  June 30, 2023
1248MGAJ3 42,545 42,165 (380) 42,165 34,889|  June 30, 2023
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17311YACT 1,241,873 1,206,602 (35,271) 1,206,602 1,232,111|  June 30, 2023
40431KAEQ 2,053,478 2,006,843 (46,635) 2,006,843 2,030,117|  June 30, 2023
45071KDD3 360,529 358,225 (2,304) 358,225 357,570| _June 30, 2023
61750FAE0 396,971 394,270 (2,701) 394,270 358,577|  June 30, 2023
B4752CAET 555,369 510,004 (45,365) 510,004 679,671  June 30, 2023
86359DXD4 182,513 169,184 (13,329) 169,184 170,546|  June 30, 2023
92926SAB2 385 380 (5) 380 379|  June 30, 2023
12667FYL3 212,185 199,941 (12,244) 199,941 201,624|  June 30, 2023
12669FKR3 40,116 37,606 (2,510) 37,606 37,952  June 30, 2023
18974BAAT 131,289 130,311 (978) 130,311 133,783|  June 30, 2023
18974BAN9 67,323 64,834 (2,489) 64,834 69,970|  June 30, 2023
22540vGT1 35,173 35,004 (79) 35,004 35,963| June 30, 2023
23321P6A1 1,405,020 1,371,044 (33,976) 1,371,044 1,329,368  June 30, 2023
32053LAA0 18,926 18,853 (72) 18,853 18,262 June 30, 2023
45660LAU3 69,258 65,015 (4,243) 65,015 67,725|  June 30, 2023
466247XE8 578,949 575,151 (3,797) 575,151 499,997|  June 30, 2023
525221AJ6 502,913 502,636 (277) 502,636 524,046|  June 30, 2023
61915RBZ8 173,679 173,638 (41) 173,638 155,279|  June 30, 2023
86358HHX0 176,678 173,936 (2,743) 173,936 129,387|  June 30, 2023
92978EAA2 80,634 80,479 (156) 80,479 72,910|  June 30, 2023
93935PAH2 112,081 105,729 (6,352) 105,729 109,259|  June 30, 2023
05946XYP2 267,693 266,462 (1,231) 266,462 225,954 June 30, 2023
B6360UAF3 977,832 929,807 (48,026) 929,807 761,473|  June 30, 2023
92922FWU8 357,222 355,654 (1,568) 355,654 335,837|  June 30, 2023
12669GTE" 4,194 3,937 (257) 3,937 4,201 June 30, 2023
32051DCJ9 41,478 41,458 (20) 41,458 39,754|  June 30, 2023
36298XAA0 4,842,551 4,688,750 (153,800) 4,688,750 4,460,917|  June 30, 2023
92922FBW7 31,480 29,553 (1,927) 29,553 29,205|  June 30, 2023
Totals __[$ 73,229,712|$ 61,955,542|8 _ (11.274,171) 61,955,542$ 54,909,491

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

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ (112,236,393)

2. 12 months or longer $ (1,480,902,324)
b.  The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 3,081,052,154

2. 12 months or longer $ 16,790,422,184

(5) No change

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

f.  Repurchase agreements transactions accounted for as secured borrowing:

(1) The Company 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 YES
b. Tri-Party (YES/INO) NO NO
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(3) Original (Flow) & Residual Maturity

4)

®)

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a.  Maximum Amount
1. Open — No Maturity - - -
2. Overnight - - -
3. 2 Daysto 1 Week - - -
4. >1Week to 1 Month 771,927,581 |$ 596,000,000 |$ - %
5. > 1 Month to 3 Months 3,053,763,802 |$ 3,614,915,774 |$ - %
7. >1Year - - -
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
b.  Ending Balance
1. Open — No Maturity - - -
2. Overnight - - -
3. 2 Days to 1 Week - - -
4. >1Week to 1 Month 397,625,000 |$ - |8 - %
5. > 1 Month to 3 Months 2,144,361,728 |$ 2,910,202,261 |$ - %
7.  >1Year - - -

The company did not have any repurchase agreements where securities sold and/or acquired

30, 2023.

Securities "Sold" Under Repo — Secured Borrowing

resulted in default as of June

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. FairValue 3,053,763,802 [$ 3,614,915,774 |$ -1$
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
b.  Ending Balance
1. BACV 3,018,615,774 |$ 2,910,202,261 |$ -1$
Nonadmitted - Subset of
2. BACV - - -
3. Fair Value 3,018,615,774 |$ 2,910,202,261 |$ -1$
Securities Sold Under Repo — Secured Borrowing by NAIC Designation
ENDING BALANCE
1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
a. |Bonds - BACV - |9 2,910,202,261 |$ $
b. [Bonds-FV - 1% 2,910,202,261 |$ $
c. LB & SS - BACV - - -
d. |[LB&SS-FV - - -
e. |Preferred Stock - BACV - - -
f. Preferred Stock - FV - - -
g. |Common Stock - - -
h. |Mortgage Loans - BACV - - -
i. Mortgage Loans - FV - - -
j. Real Estate - BACV - - -
k Real Estate - FV - - -
l. Derivatives - BACV - - -
m. |[Derivatives - FV - - -
n. [Other Invested Assets - BACV - - -
0. |Other Invested Assets - FV - - -
p. |Total Assets - BACV - 1% 2,910,202,261 |$ - 1%
g. | Total Assets - FV - 18 2,910,202,261 |$ - 18
ENDING BALANCE
5 6 7 8
NON-
NAIC 4 NAIC 5 NAIC 6 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 - BACV
Other Invested Assets - FV
Total Assets - BACV

Total Assets - FV

ko os3z~x—~5a@ ™0 a0 oo

p=at+cte+g+h+j+l+n
q=b+d+f+g+i+tk+m+o
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(7) Collateral Received - Secured Borrowing

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

a.  Maximum Amount
1.
2.

Cash
Securities (FV)

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

88,818,692
3,030,633,372

& &N

b.  Ending Balance
1.
2.

Cash
Securities (FV)

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

4,295,004
2,918,204,480

& &N

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

ENDING BALANCE

1
NONE

2
NAIC 1

NAIC 2

NAIC 3

.

“Ta@ e a0 o

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
(Sum of a through i)

4,295,004

©“

4,295,004 |$

2,918,204,480

2,918,204,480

&

ENDING BALANCE

NAIC 4

NAIC 5

NAIC 6

8
DOES NOT
QUALIFY
AS
ADMITTED

.

“Ta@ e a0 o

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
(Sum of a through i)

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR VALUE

ao o

Overnight and Continuous
30 Days or Less

31 to 90 Days

> 90 Days

A N &hH P

91,692,308
2,925,452,298

(10) The company did not have any repurchase agreements where cash collateral received was reinvested as of June 30, 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 |$ 88,818,692 |$ -1$ -
2. Securities Collateral (FV) $ 3,065,998,409 [$ 3,030,633,372 |$ -1$ -
b.  Ending Balance
1. Cash (Collateral — All) $ 18,780,877 |$ 4,295,004 |$ -1$ -
2. Securities Collateral (FV) $ 3,021,946,900 [$ 2,918,204,480 |$ -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 June 30, 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 June 30, 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 June 30, 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 June 30, 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 June 30, 2023.
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o. 5GI Securities:

Investment Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Current Year |Prior Year |Current Year |Prior Year |Current Year |Prior Year
(1) Bonds - AC 210 191 | $1,544,059,774 | $1,456,580,250 | $1,500,209,698 | $1,434,388,058
(2) LB&SS-AC
(3) Preferred Stock - AC 3 3 7,129,836 7,014,496 11,719,911 9,920,777
(4) Preferred Stock - FV 1 11,873 11,873
(5) Total (1+2+3+4) 214 194 | $1,551,201,483 | $1,463,594,746 | $1,511,941,482 | $1,444,308,835

AC - Amortized Cost FV - Fair Value

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

g. Prepayment penalty and acceleration fees:
Six Months Ended June 30, 2023
General Account Separate Account
1. Number of CUSIPS 12 1
2. Aggregate amount of investment income $ 368,725 $ 5,594

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

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

Note 7 — Investment Income — No change

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

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

Note 9 — Income Taxes — No change

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

a-c. MassMutual Holding LLC (MMHLLC) paid $730,000,000 in dividends to MassMutual for the six months ended June 30, 2023,
$450,000,000 of which were declared in 2022, and paid $604,000,000 in dividends to MassMutual for the six months ended June 30,
2022, which were declared in 2021.

MassMutual contributed capital of $53,150,245 to MMHLLC for the six months ended June 30, 2023 and $218,807,953 for the six
months ended June 30, 2022.

In May 2023, MassMutual made capital contributions of $25,000,000 to ITPS Holding LLC.

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.

In February 2023, MassMutual made capital contributions of $45,000,000 to ITPS Holding LLC.
d-f. No change

g. 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. No change

b. 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 $3,889,469,017 as of June 30,
2023.
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(2) FHLB Boston capital stock

a. Aggregate totals:
June 30, 2023

1 2 3
Total General Separate
2+3 Account Account
1. Current Year:
(a) Membership stock - Class A $ -$ -$ -
(b) Membership stock - Class B 5,000,000 5,000,000 -
(c) Activity Stock 84,000,000 84,000,000 -
(d) Excess Stock 2,670,000 2,670,000 -
(e) Aggregate Total $ 91,670,000 $ 91,670,000 $ -
(f)  Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 6,000,000,000 $  6,000,000,000 $ -
2. Prior Year-end:
(a) Membership stock - Class A $ -$ -$ -
(b) Membership stock - Class B 5,000,000 5,000,000 -
(c) Activity Stock 84,000,000 84,000,000 -
(d) Excess Stock 2,670,000 2,670,000 -
(e) Aggregate Total $ 91,670,000 $ 91,670,000 $ -
(f) Actual or Estimated Borrowing Capacity
as determined by the Insurer $ 6,000,000,000 $  6,000,000,000 $ -

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

Six Months Ended June 30, 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 June 30, 2023:

1.

Current year total general and separate accounts:

Fair Carrying Aggregate Total
Value Value Borrowing
Total collateral pledged $ 3,287,584,728 $ 2,413,366,409 $ 2,110,530,983
Current year general account:
Fair Carrying Aggregate Total
Value Value Borrowing
Total collateral pledged $ 3,287,584,728 $ 2,413,366,409 $ 2,110,530,983
Current year separate accounts:
Fair Carrying Aggregate Total
Value Value Borrowing
Total collateral pledged $ -3 - $ -
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 $ 2,110,751,541

b.  Maximum amount pledged for the six months ended June 30, 2023:

1.

Current year total general and separate accounts:

Amount Borrowed

Fair Carrying at Time of Maximum
Value Value Collateral
Maximum collateral pledged $ 3,631,258,342 $ 2,603,372,084 $ 2,113,979,041
Current year general account:
Amount Borrowed
Fair Carrying at Time of Maximum
Value Value Collateral
Maximum collateral pledged $ 3,631,258,342 $ 2,603,372,084 $ 2,113,979,041
Current year separate accounts:
Amount Borrowed
Fair Carrying at Time of Maximum
Value Value Collateral
Maximum collateral pledged $ - 9 - $ -
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 $ 2,786,612,064 $ 2,113,805,888
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(4)

Borrowing from FHLB:

a. Amount:

1.

Current year:

June 30, 2023
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Account Reserves Established
(a) Debt $ - 3 - 3 - $ -
(b) Funding agreements 2,110,530,983 2,110,530,983 - 2,110,530,983
(c) Other - - - -
(d) Aggregate total $ 2,110,530,983 $ 2,110,530,983 § - $ 2,110,530,983

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 $ 2,110,578,389 § 2,110,578,389 § - $ 2,110,578,389
b. Maximum Amount:
Six Months Ended June 30, 2023
1 2 3
Total General Separate
2+3 Account Account
Debt $ - 3 - 3 -
Funding 2,113,979,041 2,113,979,041 -
Other - - -
Aggregate $ 2,113,979,041 $ 2,113,979,041 $ -

P

c. FHLB - Prepayment Obligations:

1.
2.
3.

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

Debt
Funding agreements
Other

N/A
NO
N/A

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

Benefit Plans

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.

a.

(2-3) No change

(4) Components of net periodic benefit cost

S*e o0 oD

Service cost

Interest cost

Expected return on plan assets
Transition asset or obligation
Gains and losses

Prior service cost or (benfit)

Total net periodic benefit cost/(benefit) $

For Six Months Ended June 30,2023

2023 2022 2023 2022 2023 2022
Pension Postretirement Special or Contractual
Benefits Benefits Benefits per SSAP No 11
$ 43,246,130 $ 48,492,310 $ $3,900,000 $ 4,800,000 $ -8
62,438,691 42,865,980 7,750,000 5,150,000 -
(84,271,559) (96,809,709) - - -
13,325,949 4,663,578 (4,350,000) (800,000) -
- - (2,750,000) (2,750,000) -
34,739,211 $ (787,841)$ 4,550,000 $ 6,400,000 $ -3

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:
(1) No change

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

enhance the Company's yield on its investment portfolio.

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

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

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

Note 20 — Fair Value Measurements

a.

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

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

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

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

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

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

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

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

The fair value of 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.

(1)

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

June 30, 2023

Net Asset Value

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

Bonds:

Special revenue $ - $ 1,117,180 $ -3 - 8 1,117,180

Industrial and miscellaneous 65,571,717 80,558,882 157,702,476 - 303,833,075

Hybrid securities - 3,150 - - 3,150
Preferred stocks 23,841,395 - 58,287,738 - 82,129,133
Common stock - subsidiaries and affiliates 119,489,301 - 393,004,191 - 512,493,492
Common stock - unaffiliated 703,480,057 183,430 1,000,090,080 - 1,703,753,567
Derivatives:

Interest rate swaps - 17,226,284,374 - - 17,226,284,374

Options 59,666,140 501,275,810 - - 560,941,950

Currency swaps - 2,940,254,273 - - 2,940,254,273

Forward contracts - 35,875,483 - - 35,875,483

Credit default swaps - 632,830 - - 632,830

Financial futures 8,457,486 - - - 8,457,486
Separate account assets 36,317,422,627 16,202,267,108 1,684,846,522 - 54,204,536,257

Total financial assets carried
at fair value

Financial liabilities:

Interest rate swaps

Options

Currency swaps

Forward contracts

Credit default swaps

Financial futures

Total financial liabilities carried

at fair value

$ 37,297,928,723 $ 36,988,452,520 $ 3,293,931,007 $ - $ 77,580,312,250
$ - $ 12,312,417,235 § -8 - $ 12,312,417,235
31,462,330 - - - 31,462,330

- 171,337,781 - - 171,337,781

- 59,569,414 - - 59,569,414

- 39,680,541 - - 39,680,541

19,419,595 - - - 19,419,595

$ 50,881,925 $ 12,583,004,971 $ - % - $ 12,633,886,896

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 June 30, 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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December 31, 2022

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Financial assets:
Bonds:
All other governments - 5,554,888 - - 5,554,888
Special revenue $ - $ 1,381,125 $ - 9 - 8 1,381,125
Industrial and miscellaneous - 85,060,941 219,991,919 - 305,052,860
Preferred stocks 20,529,430 - 46,860,117 - 67,389,547
Common stock - subsidiaries and affiliates 109,945,579 - 349,974,518 - 459,920,097
Common stock - unaffiliated 506,886,908 - 970,148,972 - 1,477,035,880
Derivatives:
Interest rate swaps - 18,287,418,022 - - 18,287,418,022
Options 29,969,900 608,882,832 - - 638,852,732
Currency swaps - 3,070,767,448 - - 3,070,767,448
Forward contracts - 13,803,075 - - 13,803,075
Financial futures 21,108,555 - - - 21,108,555
Separate account assets 34,930,934,386 16,789,645,046 1,693,225,225 - 53,413,804,657
Total financial assets carried
at fair value $ 35619,374,758 $ 38,862,513,377 $ 3,280,200,751 $ - $ 77,762,088,886
Financial liabilities:
Derivatives:
Interest rate swaps $ - $ 13,036,298,722 $ - $ - $ 13,036,298,722
Options 5,952,000 - - - 5,952,000
Currency swaps - 708,572,178 - - 708,572,178
Forward contracts - 236,132,392 - - 236,132,392
Credit default swaps - 12,319,618 - - 12,319,618
Financial futures 2,985,920 - - - 2,985,920
Total financial liabilities carried
at fair value $ 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:

Balance Gains Gains Balance
as of Transfers(” (Losses) in (Losses) in as of
01/01/2023 In Out Net Income Surplus Purchases Issuances Sales Settlements 6/30/2023
Financial assets:
Bonds:

Industrial and miscellaneous $ 219,761,776 $ - $  (57,243601) $ (208,150) § (2,207,878) § 3,684,273  § 113,076 § -8 (6,197,020) $ 157,702,476
Preferred stock 47,089,392 - 2,601,644 - 7,286,153 1,310,549 - - 58,287,738
Common stock - subsidiaries

and affiliates 349,974,519 - (5,593,352) - 10,801,430 25,378,489 12,443,105 - 393,004,191
Common stock - unaffiliated 970,144,486 43,805 (3,255,976) 342,272 (56,930,635) 70,994,149 19,253,051 - (501,072) 1,000,090,080
Separate account assets 1,693,225,223 4,826,843 - 18,956,800 - 18,117,378 - (49,568,937) (710,785) 1,684,846,522

Total financial assets $ 3,280,195,396 $ 4870648 $ (63,491,285) $ 19,090,922 $ (41,050930) $ 119,484,838 $ 31,809,232 $ (49,568,937) $ (7,408,877) § 3,293,931,007
Balance Gains Gains Balance
as of Transfers(” (Losses) in (Losses) in as of
01/01/2022 In Out Net Income Surplus Purchases Issuances Sales Settlements 12/31/2022
Financial assets:
Bonds:

Industrial and miscellaneous $ 186,869,899 $ 63,585,571 § - % 2,558,223 § (8,848,976) $ 19,170,175  $ 8,598,716 § - $ (52,171,832) $ 219,761,776
Preferred Stock 18,015,655 47,000,000 - - (17,926,263) 47,089,392
Common stock - subsidiaries

and affiliates 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
Common stock - unaffiliated 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
Separate account assets 1,893,940,793 - (12,868,618) (173,960,223) - 282,160,365 - (295,557,370) (489,724) 1,693,225,223

Total financial assets $ 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

(MLevel 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.
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b.

@)

4)

®)

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.

Valuation Techniques and Inputs

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

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

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

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

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

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

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

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

The Company provides additional fair value information in Note 21 "Other Items".
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The following presents a summary of the carrying values and fair values of the Company's financial instruments:

Financial assets:

Bonds:

U. S. government and agencies
All other governments

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

June 30, 2023

Net Not

Asset Practicable

Aggregate Admitted Value (Carrying

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

$ 4,817,975,798 $ 5,103,038,196 $ - 4,817,963,665 $ 12,133 -
1,083,252,391 1,260,702,975 - 1,053,650,769 29,601,622 -
234,142,920 237,990,091 - 234,142,920 - -
357,519,483 366,924,191 - 357,519,483 - -
4,173,318,622 4,194,547,143 - 4,148,129,558 25,189,064 -
109,749,965,036 120,401,665,704 65,571,717 47,684,307,068 62,000,086,252 -
7,859,354,817 8,525,607,443 - 1,126,785,729 6,732,569,088 -
378,525,009 374,517,690 64,199,895 - 314,325,113 -
520,104,601 520,104,601 119,467,063 - 400,637,538 -
1,703,753,567 1,703,753,567 703,480,057 183,430 1,000,090,080 -
18,583,382,492 20,205,710,947 - - 18,583,382,492 -
4,129,819,906 4,422,365,389 - - 4,129,819,906 -
5,590,389,045 5,590,389,045 353,109,156 5,237,279,889 - -
12,512,026,677 17,231,412,204 - 12,506,898,847 - -
560,941,950 560,941,950 59,666,140 501,275,810 - -
2,943,997,553 2,943,997,553 - 2,940,254,273 - -
35,875,483 35,875,483 - 35,875,483 - -
1,092,830 632,830 - 1,092,830 - -
8,457,486 8,457,486 8,457,486 - - -

54,204,536,256

2,908,631,349
49,884,072
14,799,054,237

1,947,710,272
19,382,093,223
995,987,826

17,441,417,235
31,462,330
1,158,376,413
59,569,414
39,493,739
19,419,595

54,204,536,256

2,908,631,349
49,884,072
15,567,776,095

2,219,009,114
19,880,790,961
994,975,664

12,312,417,235
31,462,330
1,158,376,413
59,569,414
40,249,910
19,419,595

36,317,422,627

31,462,330

19,419,595

16,202,267,108

2,908,631,349
49,884,072

17,441,417,235
171,337,781
59,569,414
39,493,739

1,684,846,522

14,799,054,237

1,947,710,272
19,382,093,223
995,987,826

("Common stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had a statutory carrying value of $24,157,532,067
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NOTES TO FINANCIAL STATEMENTS

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 15,850,595 15,850,595 15,850,595 - -

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 $24,222,743,219

d.

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

Note 21 — Other Iltems

a.

b.

Unusual or infrequent items - No change

Troubled debt restructuring - No change

Other disclosures and unusual items:

Business risks

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

Insurance and underwriting risks

The Company prices its products based on estimated benefit payments reflecting assumptions with respect to mortality, morbidity,
longevity, persistency, interest rates and other factors. If actual policy experience emerges that is significantly and adversely different
from assumptions used in product pricing, the effect could be material to the profitability of the Company. 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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NOTES TO FINANCIAL STATEMENTS

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

Political Uncertainties

Political events, domestically or internationally, may directly or indirectly trigger or exacerbate risks related to product offerings,
profitability, or any of the risk factors described above. Whether those underlying risk factors are driven by geopolitics or not, the
Company’s dynamic approach to managing risks enables management to identify risks, internally and externally, develop mitigation
plans, and respond to risks in an attempt to proactively reduce the potential impact of each underlying risk factor on the Company.
Other Disclosures

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:

Six Months Ended June 30, 2023

Actual Carrying Fair

Alt-A: Cost Value Value OTTI

a. Residential mortgage_backed securities $ 149,285,626 $ 173,156,772 $ 175,100,326 $ 1,068,306
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - N
e. Equity investments in SCAs * $ 6194917 $ 7681709 $ 7597230 $ 51,560
f. Other assets - - - -
g. Total ¢ 155,480,544 $ 180,838,481 $ 182,697,556 $ 1,119,866

*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

OoTTI

. Residential mortgage-backed securites $ 189,197,356 ¢ 214,100,764 ¢ 207,297,157
. Commercial mortgage-backed securities - - -
Collateralized debt obligations - - -
. Structured securities - - -
Equity investments in SCAs * 13,715,675 50,459,242 15,231,106

Other assets - - -

$ 3225895

81,767

@ 0 o 0 T W

Total $ 202,913,030 264,560,006 222,528,263

3,307,662

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

statements, except for:

On July 5, 2023, the Company recaptured approximately $16,000,000 of statutory reserves reinsured on a yearly

the Company transferred $644,000,000 of premium to the reinsurer and received $4,000,000 of expense allowance.

On July 19, 2023, MassMutual issued a $300,000,000 funding agreement with a floating rate based on the Secured Overnight Financing

Rate plus 0.87% and a 3-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

renewable term (YRT)
basis for certain closed blocks of long-term care business and reinsured on a coinsurance basis a portion of this product resulting in ceding
approximately $680,000,000 statutory reserves to a different reinsurer. The recapture settlement of $17,000,000 relieved the reinsurer of all
obligations under the YRT agreement and resulted in an offset to premiums and disability benefits. As part of the coinsurance transaction,

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

Note 35 — Separate Accounts - No change

Note 36 — Loss/Claim Adjustment Expenses - No change
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STATEMENT AS OF JUNE 30, 2023 OF THE 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, @s requIred DY the IMOGEI ACE? ........o . ittt b et ettt e eae e ekt e eh e e eh e e b e e b e e b e e a bt e ab e ea bt eeeesheeeheeabeeabeebeenbeenbeannennne
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
=70 Lo Ta (1 aTo T =T L1V PP P PSSRSO

LT e F= (=N el i =g Lo L UV URRURURR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2019

]

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

12/31/2019

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

06/25/2021

By what department or departments?
Commonwealth of Massachusetts Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMIMENTS? ...........ooouoeeeeeeeeeeeeeee oot e et e s e e e s e e e e e e s e e e e s s s et es e e nesee e eneneen Yes [

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

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

If yes, give full information:

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

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

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

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

[X]

1 No[ ]

No[ ] NAJ

Yes[ ] No[X]

Yes [ ]

No [ X ]

Yes [ X] No[ ]

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

SEC

Barings LLC ... Charlotte, NC .

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

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

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

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

NATX ]

]
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16.

STATEMENT AS OF JUNE 30, 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: ............cccccoeoeeee
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 DB7? ...........ccooiiiiiiiiiiieieeeeee s

FINANCIAL

INVESTMENT

1

Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ ] No[ X]

Yes[ ] No[ X]

Current Quarter
Book/Adjusted
Carrying Value

.8,182,767,683

.. 24,256,245,062

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

8,526,285,236

. 24,672,142 ,996

6,524,129,297
. 30.722'557 529

LOLLe e

Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeviiiiiicncns 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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17.3
17.4

STATEMENT AS OF JUNE 30, 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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STATEMENT AS OF JUNE 30, 2023 OF THE Massachusetts Mutual Life Insurance Company

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 6/30/2023, 216 issues for 165 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 $3,842,721,611 or 2.31% 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]

8.2.1



STATEMENT AS OF JUNE 30, 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 FAM MOMGAGES ...enveveeieteeietesieteietes et ettt ese et ese e se st eseseeses e s ese s ese s es e s esessesesseseseeses e s es e s ese s ese st esenseses s s ese et ess s ese s enensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeiieieteteteeeee ettt et e et ettt et et sese s et e s et et e b e s e s e se et s ss et e s e b esesessss et sses et ebebesesnss s asesasesesesesnsnanas S 4,422,372,739
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieeee ettt ettt ettt s e et e st et et et eseae s es e s et e s e b e s e s ess s et es e s et et et esesess s st et esesesesesnssasasesasesesesn L TR 20,174,430,215
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 $ 24,596,802,954

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 31,273,382
1.44 Total Mortgages in ProCeSS Of FOTECIOSUIE ...........cccovveveveveieeeeceeeietete et e et sas s sttt es s e e s s s s sesesesessasnesesesenas LT 31,273,382
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccovoricuereieeeececee et $ 24,628,076,336

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 JUNE 30, 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 Type of Reinsurer (1 through 6) Rating
..AA-3191494 . . |MARTELLO RE LIMITED (MR23) .....
.. AA-5420050 . . | KOREAN REINSURANCE COMPANY (KRU . |Unauthor ized
..06-0839705 . .| SWISS RE LIFE & HEALTH AMERICA INC. (SRUH) . . ..Mo. . . . [Authorized..
.. 13-2572994 . . | GENERAL RE LIFE CORPORATION (GRUH) ......ccccceereeenee R . . . . |Authorized..
. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAEA) . . [Authorized..
. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAEC) . . |Authorized..
. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAH4) . . [Authorized..
.. . .| SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUU2) .... . |Authorized..
..13-3126819 ..., ...11/20/2021 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUUH) Author ized

.|Unauthorized...




STATEMENT AS OF JUNE 30, 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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

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

1. AlADAMA .o AL e L o 31,249,200 |.......... 44,151,447 |............ 3,817,959 |........... 9,673,833 |.......... 88,892,439 |.......... 17,739,563
2. AIASKA .ot AK e L o 2,145,995 |.......... 8,806,258 |...............246,192 [............... 808,126 |.......... 12,006,571 |........... 1,252,402
3. Arizona ..... .. AZ ...54,029,99% |. 190,555,248 |. 1,904,016 |........ 252,499,099 |.. 14,221,788
4. Arkansas .. .. AR ...11,910,897 |.......... 24,052,017 |............1,462,261 |............... 508,2% |.......... 37,933,469 |........... 4,976,457
5. California .. ... CA 445,748,482 |........ 723,772,124 |. 141,275,691 |..... 1,344,484 ,153 |........ 133,886,843
6. Colorado ...... ... CO ...75,222,204 |........ 114,161,625 |. .14,215,108 |........ 209,499,189 |.. 18,127,651
7. Connecticut .. . CT . 100,936,835 |. ..91,476,770 |. .39,948,532 |........ 241,457,881 |.......... 11,349,419
8. Delaware ............. ... DE ... 12,571,792 |. ..24,184,832 |. ...7,113,335 |..........44,965,573 |..... 2,231,983,293
9. District of Columbia . . DC ...20,332,916 |. ... 4,232,835 |. ...9,602,117 |..........36,187,956 |........... 4,710,003
10. Florida .. .. FL .297,792,672 |........ 486,274,327 |. .48,662,756 |........ 852,463,642 |........ 127,352,248
11.  Georgia .. GA . 114,000,602 |........ 110,578,371 |. .34,897,409 |........ 272,535,666 |..........25,142,294

o 2,161,468

12.  Hawaii .. - HI ...10,508,395 |.......... 15,619,890 |. ...2,932,692 |..........30,648,623 |..

13. Idaho .... . ID ...16,905,608 |..........30,448,601 |. oo 4,404,856 |..........52,728,376 |.......... 2,812,768
14.  lllinois ... Sl . 143,330,386 |........ 177,833,825 |.......... 12,233,215 |......... 191,002,935 |........ 525,390,361 |........ 117,853,555
15.  Indiana . . IN ...90,157,139 |..........80, 174,385 |. .19,464,437 |........ 194,799,984 |..........21,183,461
16. lowa ..... 1A ...24,440,434 |.......... 39,315,179 |. ..6,836,513 |..........72,473,934 |.. 24,720,088
17.  Kansas . .. KS ...30,471,960 |. 414,681,104 |. ..o, 18,449,401 |........ 466,269,800 |.. . 1,428,347
18, KeNUCKY ..o KY ool e 15,175,135 |.......... 40,158,759 |........... 2,661,282 |........... 4,810,926 |.......... 62,806,102 |........... 9,004,543
19, LOUISIANG ..ot LA ool e 26,994,872 |.......... 51,047,902 |........... 3,513,318 |........... 9,238,151 |.......... 90,794,333 |......... 11,429,918
20.  MaINe ...ccuvuerecericicinireeccicicseneesscesneeees. ME [ L o 9,710,335 |. 243,197,674 |. ...2,231,967 |........ 256,406,110 |.. . 4,065,047
21.  Maryland ...78,304,131 |.......... 95,009,280 |. e 56,203,707 | 242,731,717 |. 14,840,086
22, MasSaChUSEES ..........c.cooeucucuruririecicicireeieas MA ol s 129,932,967 |........ 300,644,856 |.......... 15,843,850 |........ 624,948,708 |..... 1,071,370,390 |.......... 87,527,580
23, MChIgAN ... Ml e b e 73,188,908 |....... 171,624,789 |........... 7,140,574 |.......... 49,215,306 |........ 301,169,577 |.......... 39,720,534
24.  Minnesota . .. MN ...46,011,418 |........ 119,450,212 |. .37,917,385 |........ 207,691,344 |.. 14,737,429
25.  Mississippi o MS o ...25,798,643 |.......... 22,648,812 |. ..9,625,222 |..........63,062,602 |.. . 4,441,307
26, MISSOUN ..o MO oo b o 38,302,200 |........ 126,651,732 |...........5,322,995 |..........25,763,443 |........ 196,040,370 |.......... 15,159,441
27, MONANE ... MT o L o 8,443,329 |.......... 18,790,264 |..............957, 154 |............... 167,059 |.......... 28,357,806 |........... 2,173,002
28. Nebraska .. ...18,697,542 |.......... 15,518,747 |. ..218,508,010 |.. 10,188,486
29. Nevada ........ s ...24,545,838 |..........42,535,045 |. oeen..16,543,688 |.. . 2,416,807
30.  New Hampshire ...........cccccoccurininiiccicinnens NH oo b o 21,937,669 |.......... 58,358,692 |...........2,151,390 |........... 5,156,365 |.......... 87,604,116 |........... 5,742,145
31, NEW JEISEY ...oouiiiiicicicisesecciciceseenieias NJ o L s 250,632,709 |........ 290,902,444 |.......... 18,746,269 |.........96,307,208 |........ 656,588,630 |......... 44,480,101
32, New Mexico . .. NM ...17,037,809 |.......... 36,315,924 |........... 1,428,420 |............... 104,833 |.......... 54,886,986 |.. 11,223,321
33.  New York ..... .738,107,880 |........685,906,342 |..........42,444,504 |........ 157,939,450 |..... 1,624,398,176 |.. 77,654,553

10,304 485
191674 |

34. North Carolina ..
35. North Dakota

...88,200,926 |.
. 17,817,737 |

174,187,205 |.
...5,318,184 .

288,098,831 |..
....23,741,533 |..

51,084,542
. 4,751,434

36. OO ...ccuueuee ...86,185,329 |. 210,874,515 |. .53,588,829 |........ 359,733,644 |.. 39,218,874
37.  Oklahoma . ...52,536,883 |........ 104,326,521 |. .17,926,498 |........ 178,835,041 |.. . 8,148,909
38. Oregon......... ...20,840,286 |......... 51,792,545 |. .11,130,357 |..........86,707,710 |.. .8,705,770
39. Pennsylvania ... . 224,910,618 |........280,844,189 |. .75,047,932 |........ 601,549,901 |.. 12,721,334

40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

...10,776,045 |.
...42,070,547 |.
..... 9,313,841 |.
...81,857,514 |.

..24,295,301 |.
..66,894,442 |.

..5,251,752 |..........41,848,778 |.. . 4,923,623
.. 122,625,793 |.. 27,439,689
....18,026,031 |.. .1,
.. 218,194,280 |.. 20,103,444

97,027,991 | 29,247,541 |.

44, Texas ....... . 250,849,952 |. 522,614,949 |. .66,417,669 |.......865,314,724 |.. 91,016,340
45, Utah ..... ...28,732,998 |. ..41,574,188 |. ...2,166,166 |..........74,633,271 |.. 12,834,493
46. Vermont VT el o 9,930,764 |. .. 18,777,769 |. .. ..5,358,878 |.........34,886,774 |............... 439,286
47, Virginia coceeeeeeeeeeeeeeeeeeeeseseseseseeeeneeenene. VA e Lo e 105,149,455 |....... 150,236,900 |.......... 15,945,605 |.......... 40,370,521 |........ 311,702,481 |.......... 27,922,322
48, Washington .........cccoeeeeeverneereeecrencnenneeees. WA e L o 46,274,349 |........ 116,181,810 |........... 6, 108,368 .......... 22,457,911 |........ 191,022,438
49.  West Virginia .... 8,447,856 |. ..13,750,656 |. ...775,675 |.. ...5,569,153 |..........28,543,340 |..
50. Wisconsin .... . ...29,839,307 |. ..63,363,682 |. 3,331,224 |.. .22,074,475 |........ 118,608,688 |..
51, WYOMING eoveeeeeneeeerieenieeeeeneneneeeneeenenenes. WY i L o 4,967,943 |......... 13,491,967 |.....coceee 327,001 oo 61,364 |......... 18,848,275
52.  American Samoa .........cccceceeeiiieeiineenneeans AS | Ne e e e e
53. Guam .............. .. GU R K .12, ..
54. Puerto Rico ...... ... PR ...39,153,920 |. .56,241,399 |..
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
PIaNS. .| 0,0 O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities................cccceeeeerevevererens foenenne XXX [ 745,346,612 |............... 337,753 [ oo o 745,684,365 |....cocveveiiine
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0,0 O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...15,528,904 |. ....20,724,358 |..
94.  Aggregate or other amounts not allocable by State. |....... .... 136,576,021 |.... . .. 136,576,021 |..
95.  Totals (Direct BUSINESS)........cccuevrveeirieinieirieiennns . XXX..... .5 069,993,771 |..... 6,871,909,561 |........ 387,227,811 |..... 2,215,916,469 |... 14,545,047,612 |..... 3,458,835,781
96. Plus Reinsurance Assumed. o XXX e [ 21,436,888 |........ 106,822,522 |......cocveveiiieiiens [ 369,721,664 |........ 497,981,074 |........ 451,791,163
97  Totals (All Business).... . .5,091,430,659 |.... 6,978,732,083 |........ 387,227,811 |..... 2,585,638,133 |... 15,043,028,685 |..... 3,910,626,944
98. Less Reinsurance Ceded.........c.oovvrrereevencnenenenencforeens XX oo e 611,491,250 |..... 1,514,231,645 |.......... 56,748,986 |..... 1,751,021,303 |..... 3,933,493,184 |...coovviirne
99. Totals (All Business) less Reinsurance Ceded XXX 4,479,939,409 5,464,500, 438 330,478,825 834,616,830 | 11,109,535,502 3,910,626,944
DETAILS OF WRITE-INS
58001. HKG Hong Kong ..... 136,435 [ [ o 136,435 |..
58002. ZZZ Other Alien .. . 8,334,876 |. .26,775,116 |..
58003. ..o e XK eveens e fe e
58998. Summary of remaining write-ins for Line 58 from
OVErflOW PAGE ...ovvvviiiiiiiiiieiiiiiieee e e D, &GN U U AU AP U RRRRRP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 8,471,311 1,600 321,112 18,117,528 26,911,551 24,490
9401. Reinvested Net Non Forfeiture Option Proceeds ..|...... XXX [ 136,576,021 |..ovoveieinciiiines [ [ oo 136,576,021 |..ovoveeiciienne
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiieiiiiieeee e e D, &GN U U AU AP U RRRRRP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 136,576,021 136,576,021
(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 Mezzanine Investor III, LLC
CML Global Capabilities LLC
MM Global Capabilities I LLC
MassMutual Global Business Services India LLP
MM Global Capabilities (Netherlands) B.V.
MassMutual Global Business Services Romania S.R.L.
MM Global Capabilities IT LLC
MM Global Capabilities III LLC
MM/Barings Multifamily TEBS 2020 LLC
Berkshire Way LLC
MML Special Situations Investor LLC
Timberland Forest Holding LLC
Lyme Adirondack Forest Company, LLC
Lyme Adirondack Timberlands I, LLC
Lyme Adirondack Timberlands II, LLC
Lyme Adirondack Timber Sales, LLC
MSP-SC, LLC
Insurance Road LLC
MassMutual Trad Private Equity LLC
MassMutual Intellectual Property LLC
Trad Investments I LLC
ITPS Holding LLC
HITPS LLC
EM Opportunities LLC
MassMutual MCAM Insurance Company, Inc.
MassMutual Ventures US 1V, GP, LLC
MassMutual Ventures US IV, L.P.
MassMutual Ventures Europe/APAC 1 GP, LLC
MassMutual Ventures Europe/APAC I GP, L.P.
MassMutual Ventures Europe/APAC I L.P.
Counterpointe Sustainable Advisors LLC
CSA Intermediate Holdco LLC
Counterpointe Trust Services LLC

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

Federal Tax ID NAIC Co Code

State of Domicile

04-1590850 65935

06-1041383 93432
43-0581430 70416
None

None

None

None

None

None

None

None

None

None

None
04-1590850
None
47-5322979
None

None

None

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

None

None

None

None

None

None

None

None

None

None

None

None

Massachusetts

Connecticut
Connecticut
Delaware
Delaware
Delaware
Delaware
Delaware
India
Netherlands
Romania
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Vermont
Delaware
Delaware
Delaware
Cayman Islands
Cayman Islands
Delaware
Delaware
Delaware
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Federal Tax ID NAIC Co Code State of Domicile

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

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

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

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



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

XA

Federal Tax ID NAIC Co Code State of Domicile

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

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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The MassMutual Trust Company, FSB
MML Private Placement Investment Company I, LLC
MML Private Equity Fund Investor LLC
MM Private Equity Intercontinental LLC
Pioneers Gate LLC
MassMutual Holding LLC
Fern Street LLC
Low Carbon Energy Holding
Sleeper Street LLC
Teaktree Acquisition, LLC
VGS Acquisition Holding, LLC
Haven Life Insurance Agency, LLC
Aland Royalty Holdings LP
GASL Holdings LLC
Barings Asset-Based Income Fund (US) LP
Babson Capital Global Special Situation Credit Fund 2*
Barings Global Real Assets Fund LP
Barings Global Special Situations Credit Fund 3
Barings North American Private Loan Fund LP
MassMutual Assignment Company
MassMutual Capital Partners LLC
Marco Hotel LLC
HB Naples Golf Owner LLC
RB Apartments LLC
MassMutual Ventures Holding LLC
Athens Fund Management LLC
Crane Venture Partners LLP
MassMutual Ventures Management LLC
MassMutual Ventures SEA Management Private Limited
MMV UK/SEA Limited
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures Southeast Asia Il LLC
MassMutual Ventures Southeast Asia III LLC
MMV Digital I LLC
MassMutual Ventures UK LLC
MassMutual Ventures US I LLC
MassMutual Ventures US I LLC
MassMutual Ventures US III LLC
MassMutual Ventures US IV LLC
MM Catalyst Fund LLC
MM Catalyst Fund I LLC
MM Rothesay Holdco US LLC
Rothesay Limited

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

Federal Tax ID NAIC Co Code

State of Domicile

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

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

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

Federal Tax ID NAIC Co Code

State of Domicile

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

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

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

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

Japan

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

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

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

BIG Real Estate Fund GP LLC None Delaware

BIG Real Estate Incentive I LLC None Delaware

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

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

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

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings Euro CLO 2019-1 36037260H Ireland

Barings Euro CLO 2019-11 None Ireland

Barings Euro CLO 2020-1 DAC None Ireland

Barings Euro CLO 2021-I DAC 3715576VH Ireland

Barings Euro CLO 2021-1I DAC 3750378QH Ireland

Barings Euro CLO 2021-1II DAC None Ireland

Barings Euro CLO 2022-I DAC None Ireland

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

Barings Europe Select Fund None Ireland

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

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

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

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

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

MM Direct Private Investment Holding 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MM CM Holding LLC None Delaware
MM Debt Participations LLC 81-3000420 Delaware
MM MDI1 Station Member LLC 04-1590850 Delaware
MM MD2 Station Member LLC 04-1590850 Delaware
MMV Climate Technology Fund GP 04-1590850 Delaware
MM Subline Borrower LLC 04-1590850 Delaware
Washington Pine LLC 04-1590850 Delaware
Somerset Special Opportunities Fund L.P.* 20-8856877 Delaware
Ten Fan Pier Boulevard LLC 35-2553915 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 Delaware
Tower Square Capital Partners IIIA, L.P. 41-2280129 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
Washington Gateway Three LLC* 32-0574045 Delaware
Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings European Growth Trust Fund None United Kingdom
Barings Global High Yield Fund 47-3790192 Massachusetts
CCIC Fund None Peoples Republic of China
Great Lakes II LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware
Barings Real Estate Affiliates & Funds:
Barings California Mortgage Fund IV None California
Barings Umbrella Fund LUX SCSp SICAV RAIF* None Luxembourg
Calgary Railway Holding LLC* 82-2285211 Delaware
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Comnerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II LLC 95-4207717 California
Comnerstone California Mortgage Fund 111 LLC 95-4207717 California
Comnerstone Fort Pierce Development LLC* 56-2630592 Delaware
Cornerstone Permanent Mortgage Fund 45-2632610 Massachusetts
Comnerstone Permanent Mortgage Fund 11 61-1750537 Massachusetts
Comerstone Permanent Mortgage Fund 111 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV 61-1793735 Massachusetts
CREA/PPC Venture LLC 20-0348173 Delaware
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MM Kannapolis Industrial Member LLC 04-1590850 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
PACO France Logistics LLC 04-1590850 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Trailside MM Member IT LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Premier Funds:
MassMutual Premier Main Street Fund 51-0529328 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Select Funds:
MassMutual Select Fundamental Growth Fund 04-3512593 Massachusetts
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts
MassMutual Select T. Rowe Price Retirement 2010 Fund 82-3355639 Massachusetts
MassMutual Select T. Rowe Price Retirement 2015 Fund 82-3382389 Massachusetts
MassMutual Select T. Rowe Price Retirement 2020 Fund 82-3396442 Massachusetts
MassMutual Select T. Rowe Price Retirement 2025 Fund 82-3417420 Massachusetts
MassMutual Select T. Rowe Price Retirement 2030 Fund 82-3430358 Massachusetts
MassMutual Select T. Rowe Price Retirement 2035 Fund 82-3439837 Massachusetts
MassMutual Select T. Rowe Price Retirement 2040 Fund 82-3451779 Massachusetts
MassMutual Select T. Rowe Price Retirement 2045 Fund 82-3472295 Massachusetts
MassMutual Select T. Rowe Price Retirement 2050 Fund 82-3481715 Massachusetts
MassMutual Select T. Rowe Price Retirement 2055 Fund 82-3502011 Massachusetts
MassMutual Select T. Rowe Price Retirement 2060 Fund 82-3525148 Massachusetts
MassMutual Select T. Rowe Price Retirement Balanced Fund 82-3533944 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds I1:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MML Series Il Equity Rotation Fund 47-3544629 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual RetireSMART 2035 Fund 27-1933380 Massachusetts
MassMutual RetireSSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSSMART 2055 Fund 46-3289207 Massachusetts

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



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

[ANA)

Federal Tax ID NAIC Co Code State of Domicile

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

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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STATEMENT AS OF JUNE 30, 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 OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e

Massachusetts Mutual Life Insurance

MassMutual Ventures Europe/APAC | GP, LLC .. DE..... | COMPANY e Ownership .100.000 ... |MMLIC ..

MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM.. .|MassMutual Ventures Europe/APAC | GP, LLC |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Europe/APAC | GP, L.P.

MassMutual Ventures Europe/APAC | L.P. ....... O DS eees | et ————————— ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance

Counterpointe Sustainable Advisors LLC ....... DE..... | COMPANY . Ownership .100.000 ... |MMLIC ..

CSA Intermediate Holdco LLC ..........cceeeeennns .. DE..... ..| Counterpointe Sustainable Advisors LLC .... |Ownership .100.000 ... |MMLIC ..

Counterpointe Trust Services LLC .. ..DE..... .| CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..

CP PACE LLC . CSA Intermediate Holdco LLC .. Ounership.. ..}.100.000 ... [MMLIC

CSA Employee Services Company LLC ... e | .. DE..... .| CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..

Counterpointe Sustainable Real Estate Il LLC

............................................................ ..DE..... ..|CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..

Counterpointe Energy Solutions Il LLC ........ DE..... .|CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
Counterpointe Energy Solutions (CA

Counterpointe Energy Solutions (CA) Il LLC . DE.....[..... DS........ Ownership .100.000 ... |MMLIC ..

Counterpointe Energy Services LLC .............. .| CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance

. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company .| Company Ownership .100.000 ... |MMLIC ..

0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. ML Bay State Life Insurance Company C.M. Life Insurance Company . . [Ownership.. ..}.100.000 ...|MMLIC
.......................................... CM Life Mortgage Lending LLC .|C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
........................... CML Mezzanine Investor Il1, LLC e | .|C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..

20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . CML Special Situations Investor LLC .... ..DE..... .|C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance

20000 .| e [ | e [ [ ] CML Global Capabilities LLC ........cccveerunnnne DB DS........ COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance

20000 .| e [ | e [ [ ] MV Global Capabilities | LLC .....ccovevennenne LDE ] DS........ COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e

MassMutual Global Business Services India
20000 .| e [ | e [ [ ] LLP o NDLL DS........ MM Global Capabilities | LLC ................. OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
20000 .. e [ e | e | e [ | MV Global Capabilities (Netherlands) B.V. ... |..NLD....J]....... DS........ MM Global Capabilities | LLC .......ccceeueee OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
MassMutual Global Business Services Romania

20000 .. e [ e | e | e [ | SR L e SROU....) s DS........ MM Global Capabilities (Netherlands) B.V. [Ownership........ccccoeiviieiniienninens .100.000 ... [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance

20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s MM Global Capabilities Il LLC .. .. DE..... .| Company ... Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance

20000 .. e [ e | e | e [ | MV Global Capabilities Il LLC .......cceeuees GDE] s DS........ COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance

20000 .. e [ e | e | e [ | M/Barings Multifamily TEBS 2020 LLC ......... DE.....|veeees DS........ COMPANY veeevree e e seree e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance

20000 ...| ceeeeeeeeeeieereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e ML Special Situations Investor LLC ........... DE.....[..... DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance

. 0000 ... 47-5322979 .. Timberland Forest Holding LLC ................... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|MMLIC

. 0000 ... 47-5322979 .. Timber land Forest Holding LLC .|C.M. Life Insurance Company Influence .. 0.000 .... |MMLIC ..

. 0000 ... .| 47-5322979 .. Timber land Forest Holding LLC ... Wood Creek Capital Management LLC . [Management. MILIC

. 0000 ... Lyme Adirondack Forest Company, LLC .... ..| Timber land Forest Holding LLC Ownership ..}.100.000 ...|MMLIC ..

. 0000 ... Lyme Adirondack Timberlands |, LLC .|Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..

. 0000 ... Lyme Adirondack Timberlands |1, LLC . Lyme Adirondack Forest Company, LLC ........ |Ownership.. ..}.100.000 ...|MMLIC

. 0000 ... Lyme Adirondack Timber Sales, LLC .| Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... [MMLIC ..
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STATEMENT AS OF JUNE 30, 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
0000 .| cereeeiee e [ e e 04-1590850 .. [ .evervvveenee [ eeerriieriis | e Berkshire Way LLC .....evveuveerieeeiieceiieenns GDE] s DS........ COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
0000 .| cereeeree e [ e e 04-1590850 .. [ .everevveence [ ererriieniies | e MSP=SC, LLC eeueveeeieieeiee e GDE] s DS........ COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
0000 .| weveeeermemmmmmereereeereeereeeeeeeeeeeeeeeeeeees | erreeeees veneee ] eeeereeei | s | e | e EM Opportunities LLC .......eeeeeeennniiiiiiininnee LDE] s NIA....... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 .| weveeeererrrenreereeeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeeeees e MassMutual MCAM Insurance Company, Inc. ..... VT NIA....... Company ... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e MassMutual Ventures US IV, GP, LLC ............ LDE] s NIA....... COMPANY e Ownership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . MassMutual Ventures US IV, LP ....ccovvveenennns LDE ] NIA....... MassMutual Ventures US IV, GP, LLC ......... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. Insurance Road LLC .....ccovvvvvviiiiiiiiiiiiieeenns LDE ] NIA....... Company Ownership .100.000 ... |MMLIC ..
0000 ..| 04-1590850 .. MassMutual Trad Private Equity LLC .. .| Insurance Road LLC . Ounership.. ..}.100.000 ... [MMLIC
. 0000 . ..| 04-1590850 .. MassMutual Intellectual Property LLC .| Insurance Road LLC . Ownership.. ..}.100.000 ...|MMLIC
0000 ...| weveeererermerneenreeeeeeneeeeeeeeeeeeeeeeeeeeees | reeennns ceneeees] eeeeeeeeeeeeen Trad Investments | LLC Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 .| coereeeiree e e e e [ reeeine cenirnes] e ITPSHOIding LLC ..oeoeeieiieieeiee e LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP.ceeeeeeesree e .100.000 ... |MMLIC
20000 L. f e [ e HITPS LLC i LDE] NIA....... ITPS Holding LLC ..oovvveeiiiiiiiiiceciee OWNErship....ccueeevveriniiniiieeiieens .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeees | v . JFIN Parent LLC LDE ] NIA....... Company Ownership .100.000 ... |MMLIC ..
0000 . Forma Brands, LLC* LDE] e NIA....... JFIN Parent LLC Ounership .100.000 ... |MMLIC ..
. 0000 . 27-0105644 .. Jefferies Finance LLC .......evvvvvvnnnnnnnnnnnnnnn, LDE ] NIA....... JFIN Parent LLC ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..50.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 86-2294635 .. Glidepath Holdings Inc. ....ccooevvevieieieinennnns .| Company Ownership .100.000 ... |MMLIC ..
0435 . [13-1935920 .. MassMutual Ascend Life Insurance Company .... Glidepath Holdings Inc .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 31-1422717 .. AAG Insurance Agency, LLC ........evvvvvvvvnnnnnns MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...|MMLIC
0435 .[31-1021738 .. Annuity Investors Life Insurance Company MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...|MMLIC
. 0000 . ..| 31-1395344 .. MM Ascend Life Investor Services, LLC . MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...|MMLIC
0000 J IR MM Ascend Mortgage Lending LLC ..... MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...|MMLIC
. 0000 . ..| 26-3260520 .. Manhattan National Holding, LLC ... MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...|MMLIC
0435 . [45-0252531 .. Manhattan National Life Insurance Company ... |.. .|Manhattan National Holding LLC .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 MassMutual Mortgage Lending LLC ... LDE] s DS........ Company Ownership .100.000 ... |MMLIC ..
. 0000 . Jefferies Private Credit BDC Inc. . D] NIA....... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN GP Adviser LLC . LDE] e NIA....... Jefferies Finance LLC ... Ounership .100.000 ... |MMLIC ..
. 0000 . JFIN Fund I11 LLC ... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Credit Partners LLC Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . Apex Credit Partners LLC Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Management LLC e NIA....... | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JCP Direct Lending CLO 2022 LLC ... v | DB s NIA....... Jefferies Credit Partners LLC Ownership ..9.900 .... |MMLIC ..
Jefferies Direct Lending Europe SCSp SICAV-
. 0000 . RAIF e Jefferies Credit Partners LLC Ownership oo [MMLIC ..
0000 Jefferies Credit Management Holdings LLC . .. | Jefferies Credit Partners LLC .. Ownership.. oo [MMLIC
. 0000 . Senior Credit Investments, LLC . .. | Jefferies Credit Partners LLC .. Ownership.. .. [MLIC
0000 JOLF GP (Europe) S.a.r.l ... .. | Jefferies Credit Partners LLC .. Ownership.. ..|WLIC
. 0000 . JFAM GP LLC .. .. | Jefferies Credit Partners LLC .. Ownership.. ..|WLIC
0000 JFAM GP LP .. | Jefferies Credit Partners LLC .. Ounership.. ..|mLic
. 0000 . Jefferies Direct Lending Fund C LP CIFAMGP LP e . | Ownership.. ...[WLIC
0000 Jefferies DLF C Holdings LLC ........... .- .| Jefferies Direct Lending Fund C LLC Ounership.. ...[MLIC
. 0000 . Jefferies Direct Lending Fund C SPE LLC ...... .. Jefferies DLF C Holdings LLC ... Ownership LMMLIC ..




cel

STATEMENT AS OF JUNE 30, 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) *
. 0000 . JOLF 11 GP LLC .... Jefferies Credit Partners LLC Ownership .100.000 ...
0000 JOLF |1 GP LP ... ..|JOLF I1 GP LLC ... Ownership.. ..}.100.000 ...
. 0000 . Jefferies Direct Lending Fund Il C LP . ..|JOLF 11 GPLP ..... . | Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies DLF 2 C Holdings LLC .. | Jetferies Direct Lending Fund 1 C LP ...... | Ounership.. ..}.100.000 ...|MILIC
. 0000 . Jefferies Direct Lending Fund Il C SPE LLC .. {.. .. | Jefferies DLF 2 C Holdings LLC . Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Direct Lending CLO 2023-1 LLC ... .. | Jetferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JOP Direct Lending CLO 2023 Ltd. .| JOP Direct Lending CLO 2023 Ltd Ownership.. ..4.100.000 ...|MILIC
0000 Jefferies Senior Lending LLC .... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Credit Partners BDC Inc . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Holdings LLC ....... .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver Holdings |1 LLC ... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Holdings IV LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Co-Issuer Corporation . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Europe GP, S.a.r.l. ... .. | Jetferies Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Finance Europe, S.L.P. .| JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Europe, SCSp JFIN Europe GP, S.a.r.l. ..... Ownership .100.000 ... |MMLIC ..
. 0000 . Jefferies Finance Business Credit LLC . Jefferies Finance LLC ........evvvvvvvvvnvnnnnnns Ownership .100.000 ... |MMLIC ..
0000 JFIN Business Credit Fund | LLC ... .| Jefferies Finance Business Credit LLC .| Ounership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Funding 2021 LLC Jefferies Finance LLC ........evvvvvvvvvvnnnnnnns Ownership .100.000 ... |MMLIC ..
0000 JFIN High Yield Investments LLC ... Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN LC Fund LLC . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Beauty Brands Acquisition Holdings LLC ....... . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . Beauty Brands Acquisition LLC .........ccceeeens Beauty Brands Acquisition Holdings LLC .... |Ownership .100.000 ... |MMLIC ..
0000 Beauty Brands Acquisition Intermediate LLC . Beauty Brands Acquisition LLC ................ Ownership .100.000 ... |MMLIC ..
Beauty Brands Acquisition Intermediate LLC
0000 Forma Brands, LLC ... . Ownership.. ..1.100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2017 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2017-11 Ltd. . .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2017-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2018 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2019 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2019-11 Ltd. . .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2020 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2021-11 Ltd. . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Revolver CLO 2021-V Ltd. ...... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2022-11 Ltd. . .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2022-111 Ltd. ... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2022-1V Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver CLO 2022-1V LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Fund, L.P. .......... Jefferies Finance LLC ... Ownership ..90.000 ....|MMLIC ..
. 0000 . JFIN Revolver Funding 2021 Ltd. ......... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Funding 2021 111 Ltd .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver Funding 2021 IV Ltd. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Funding 2022-1 Ltd. Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver SPE1 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver SPE3 2022 LLC .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Revolver SPE4 2022 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 SFL Parkway Funding 2022 LLC .... .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JOP Private Loan Management GP LLC Jefferies Finance LLC ... Ownership .100.000 ... |[MMLIC ..
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. . UV ... |JOP Private Loan Management LP . . JCP Private Loan Management GP LLC ......... Ownership .100.000 ... |MMLIC ..

Apex Credit Holdings LLC ... .. | JFIN Parent LLC ..... .. | Ownership.. ..}.100.000 ... [MMLIC
JFIN CLO 2012 Ltd. ..... .. |Apex Credit Partners LLC .. | Ownership.. ..}.100.000 ...|MMLIC
JFIN CLO 2013 Ltd. .. .. | Apex Credit Partners LLC .. .. | Ounership.. ..}.100.000 ... [MMLIC
JFIN CLO 2014 Ltd. .. .. |Apex Credit Partners LLC .. .. | Ownership.. ..}.100.000 ...|MMLIC
JFIN CLO 2014-11 Ltd .. | Apex Credit Partners LLC .. . [Ounership.. ..}.100.000 ... [MMLIC
JFIN CLO 2015 Ltd. .. .. |Apex Credit Partners LLC .. . | Ownership.. ..|WLIC
JFIN CLO 2015-11 Ltd .. | Apex Credit Partners LLC .. . [Ounership.. .| MMLIC
JFIN CLO 2016 Ltd. .. .. |Apex Credit Partners LLC .. . | Ownership.. ..|WLIC
JFIN CLO 2017 Ltd. .. .. | Apex Credit Partners LLC .. . [Ounership.. ..|mLic
JFIN CLO 2017-11 Ltd. . .. |Apex Credit Partners LLC . | Ownership.. ..|WLIC
Tomorrow Parent, LLC ... . | JFIN Parent LLC ..... Ownership.. S|MLIC

JFIN Parent LLC [MMLIC ..

Massachusetts Mutual Life Insurance

Custom Ecology Holdco, LLC Ownership

.................................................................. 04-1590850 .. [ ..ooocvvvvene [ wevrviiiiiis | eeveeiiieeieeeieeeieeee |MM Copper Hill Road LLC ...ooovveeiiiiiiieniis | DB el DSecc [ COMPANY e eeeene [ Ounership .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
................. MM Direct Private Investments Holding LLC ... |..DE..... .| COMPaNY ....uvuueeeiiiiiiiiiinnnnnnn. | OWnership .100.000 ... |MMLIC ..
................. MM Direct Private Investments UK Limited .... |..GBR.... .|MM Direct Private Investments Holding LLC |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
................................................................................. DPI-ACRES Capital LLC ...ceeevevveenreeenveenenee | oo DEeee] e DS | COMPANY e | OWiNErShip .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
............... MM Investment Holding .........cccocoeuennnnnnnnnn | .CYM.... COMPANY .. enenenen | OWNETSiD .100.000 ...|MMLIC
............... MMIH Bond Holdings LLC .|MM Investment Holding Ownership ..99.600 ....|MMLIC ..
..| 26-0073611 .. MassMutual Asset Finance LLC . C.M. Life Insurance Company . . [Ownership.. .. 0.400 .... |MMLIC
26-0073611 .. MassMutual Asset Finance LLC .......... .|MM Investment Holding Ownership ..99.600 ....|MMLIC ..
32-0546197 .. MMAF Equipment Finance LLC 2017-B ... .|MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..

..| 82-5335801 .. MMAF Equipment Finance LLC 2018-A MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC

83-3722640 .. MMAF Equipment Finance LLC 2019-A ... .|MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
MMAF Equipment Finance LLC 2019-B ... . |MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
MMAF Equipment Finance LLC 2020-A MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
MMAF Equipment Finance LLC 2020-B ... . |MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
MMAF Equipment Finance LLC 2021-A ... .|MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
MMAF Equipment Finance LLC 2022-A MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
MMAF Equipment Finance LLC 2022-B ... .|MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
MMAF Equipment Finance LLC 2023-A .|MassMutual Asset Finance LLC Ownership .100.000 ... |MMLIC ..
. s Rozier LLC ...coeveeeeeeeeeeens MassMutual Asset Finance LLC .. | Ownership.. ..}.100.000 ...|MMLIC
................. 04-2443240 .. MML Management Corporation . .|MM Investment Holding ...........ccccevvvveeeeen. | Ouwnership .100.000 ... |MMLIC ..
................. 04-3548444 .. MassMutual International Holding MSC, Inc. . |..MA..... .|MML Management Corporation Ownership .100.000 ... |MMLIC ..
................. 04-3341767 .. MassMutual Holding MSC, Inc. .........cccceeenn. | .. MALL... .|MML Management Corporation Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
ML CM LLC Company .. | Ownership.. ..}.100.000 ...|MMLIC
Blueprint Income LLC .. ML CM LLC .. | Ounership.. ..}.100.000 ... [MMLIC
Flourish Digital Assets LLC MML CM LLC .. | Ownership.. ..}.100.000 ...|MMLIC
Flourish Financial LLC ... ML CM LLC .. | Ounership.. ..}.100.000 ... [MMLIC
Flourish Holding Company LLC . MML CM LLC . | Ownership.. ..}.100.000 ...|MMLIC
Flourish Insurance Agency LLC s .|MML CM LLC ... Ownership .100.000 ... |MMLIC ..
Flourish Technologies LLC ..............cceeeeenn . MML CM LLC ONNErSNIP.ceeeeeeieieeeeeie e .100.000 ... |MMLIC

Massachusetts Mutual Life Insurance
.................................................................. 04-3356880 .. | ...eeeevvreenn | eevrrrrniinnnnnn | evviiiiiiiiiiiiiiieneennnnnn. |MML Distributors LLC ... [ MALLL ] DS [ Company e | OWNEESPDL 0990000 L MMLIC L [ ] e e
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L0000 .. f e [ 04-3356880 .. [ ...oocovvvin [ eevriiiiiii | e MIL Distributors LLC .....ccvvvviiiiiiiiiiiene LMALL) DS........ MassMutual Holding LLC ......cccvvvvrviniinnne 0WNership.....coeeeveeeiieeiiieeeieennf e 1.000 ... [MULIC e | e [ e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MIL Investment Advisers, LLC .....cccccecunnnnee DB DS........ COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 46-3238013 .. | .eeeiiiiiiiinn | eeereeriiiiniees | - ML Strategic Distributors, LLC ................ DB DS........ 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
L0000 .o f e [ 06-1563535 .. [ 2881445 ..... The MassMutual Trust Company, FSB ... e [ CTee .| Company ... Ounership .100.000 ... |MMLIC .. CYES ]
ML Private Placement Investment Company I, Massachuset
L0000 .. f e [ 04-1590850 .. [ ..eovevvvvvine [ eevriiiiii | e LLC i DB DS........ COMPANY et OWNErship....ccuveevveriiiiniieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrenn | wrvrrrrnrenninne | e, ML Private Equity Fund Investor LLC ......... LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 L..| eeeeeeeieeeieeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevevrrrrrenne | ervremmmnennennn | e ML Private Equity Fund Investor LLC ......... LDE] s NIA....... Baring Asset Management Limited .............. Management..........eeeeeeeeemmmmmeemeeenediniins e MULIC s [ e [ e e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. | wevevvvrrreene | eeveemmmnnnninnn | e MM Private Equity Intercontinental LLC ....... CDE] s NIA....... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 .| cereeeree e [ e e 45-2738137 .. Pioneers Gate LLC .... DE..... .| Company ... Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 04-2854319 .. MassMutual Holding LLC .. DE..... .| Company Ownership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 06-1597528 .. MassMutual Assignment Company ... ..NC..... . |MassMutual Holding LLC Ownership .100.000 ... |MMLIC ..
0000 .| cereeeree e [ e e 37-1732913 .. Fern Street LLC . |MassMutual Holding LLC . | Ownership .100.000 ... .
. 0000 . Low Carbon Energy Holding MassMutual Holding LLC .. . | Ownership.. ..}..49.000 ....|MMLIC
0000 Sleeper Street LLC . |MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e Intermodal Holding Il LLC . |MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 ..| 46-2252944 .. Haven Life Insurance Agency, LLC MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 04-1590850 .. MassMutual Capital Partners LLC . |MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC . | Ownership .100.000 ... .
. 0000 . ..| 45-3623262 .. HB Naples Golf Quner LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 82-4411267 .. RB Apar tments LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Holding LLC . |MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 Athens Fund Management LLC .... MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Crane Venture Partners LLP .... .GBR... weeee... |MassMutual Ventures Holding LLC . | Ownership ..33.000 ....|MMLIC ..
0000 MassMutual Ventures Management LLC ............ LDE] s DS........ MassMutual Ventures Holding LLC .............. Ownership .100.000 ...|MMLIC
MassMutual Ventures SEA Management Private
0000 Limited ..oeeeeeeeieiiii LDE] s DS........ MassMutual Ventures Management LLC ......... Ownership .100.000 ...|MMLIC
MassMutual Ventures SEA Management Private
0000 MUV UK/SEA Limited ...ooovvveeeieeeiieeeiieee .|Limited Ounership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... MassMutual Ventures Holding LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Southeast Asia Il LLC ... .. veeeee.. | MassMutual Ventures Holding LLC . | Ownership .100.000 ... .
. 0000 . MassMutual Ventures Southeast Asia |Il LLC . |..DE.....|....... DS........ MassMutual Ventures Holding LLC .............. Ownership .100.000 ... |MMLIC
MassMutual Ventures Southeast Asia Ill LLC
. 0000 . MWV Digital | LLC . Ounership .100.000 ...
0000 . MassMutual Ventures UK LLC MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...
. 0000 . 47-1296410 .. MassMutual Ventures US | LLC . MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...
0000 MassMutual Ventures US Il LLC ... .. DE..... .|MassMutual Ventures Holding LLC . | Ownership .100.000 ...
. 0000 . MassMutual Ventures US |11 LLC .... ..DE..... .|MassMutual Ventures Holding LLC . | Ownership .100.000 ...
0000 MassMutual Ventures US IV LLC MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. MM Rothesay Holdco US LLC ..|MassMutual Holding LLC . | Ownership .100.000 ...
0000 Rothesay Limited .|"M Rothesay Holdco US LLC .... Ownership ..48.800 ...
. 0000 . Rothesay Life Plc Rothesay Limited .... . | Ownership.. ..}.100.000 ...
0000 Rothesay MA No.1 Limited ... .|Rothesay Life PLC ... Ownership .100.000 ...
. 0000 . Rothesay Mortgages Limited .........cccccunnunnee. Rothesay Limited ...coovvvvveveiiiiiiiiiiiiieeeens ONNErSNIP.cceeeeeeeeieeieiiieeeeeeeeeeee .100.000 ...
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Rothesay MA No.3 Limited ... ..GBR.... .|Rothesay Life PLC ... . | Qunership .100.000 ...
0000 Rothesay MA No.4 Limited ..GBR.... Rothesay Life PLC Ounership.. ..}.100.000 ...
. 0000 . LT Mortgage Finance Limited ..GBR.... Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Property Partnership 1 LLP . . |..GBR.... Rothesay Life PLC .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Foundation .......... . |..GBR.... Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Pensions Management Limited . |..GBR.... Rothesay Limited . .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Asset Management UK Limited .......... |..GBR.... Rothesay Limited .......... .. | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Asset Management Australia Pty Ltd |..AUS... Rothesay Asset Management UK Limited ....... |Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Asset Management North America LLC |..DE.... Rothesay Asset Management UK Limited .. |Ownership.. ..}.100.000 ...|MMLIC
0000 MM Catalyst Fund LLC ..DE MassMutual Holding LLC ........ .. | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . . MM Catalyst Fund Il LLC . ..DE MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 ..| 47-1466022 .. LifeScore Labs, LLC ....... |- MA MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . ..| 45-4000072 .. MM Asset Management Holding LLC . MA MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 ..| 51-0504477 .. Barings LLC ..... ... MA MassMutual Holding LLC .. .. | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . . ..| 04-1590850 .. MIL Investors Services, LLC . MA MassMutual Holding LLC ..... .. | Ownership.. ..}.100.000 ...|MMLIC
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 04-1590850 .. ML Insurance Agency, LLC . MA..... weeeeee [MML Investors Services, LLC .... Ownership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 41-2011634 .. MMLISI Financial Alliances, LLC ... ..DE..... weeeeee. [MML Investors Services, LLC ........evvvvnenene Ownership .100.000 ... |MMLIC ..
0000 .| weveeeererrrenreereeeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeeeees e 51-0504477 .. Barings LLC .. DE..... veeeee.. | MassMutual Asset Management Holding LLC ... | Ownership .100.000 ... |MMLIC ..
Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0524271 .. | eveeeveeeee | e | e Limited oo CHGL L DS........ Barings LLC ...oeovieeiiieieeeeee e OWNEISNIP.ceeeeeeesree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
20000 .o e | e 98-0457465 .. [ ..eevoveeren [ e | e Limited oo CBWLL DS........ Limited wooeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0457463 .. [ ..eoveeienen | e | e Baring Asset Management (Asia) Limited ....... CHGL L DS........ Limited wooreeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Baring Asset Management Korea Limited ........ LKOR....]....... DS........ Baring Asset Management (Asia) Limited .... |OWNership.......cccoeuvvvrvvvrvnvuvnnnnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Investment Management (Shanghai)
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Limited .ovveeeeeieeiiiiiiiiii e LHG.LL DS........ Baring Asset Management (Asia) Limited .... |OWNership.......ccccevvvvvvmvuvnvnrnnnnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
L0000 .o f e [ (Shanghai) Limited HG....] .|Limited .... Ounership .100.000 L. [MULIC v [ | e e
L0000 .o f e [ 98-0457707 .| wevvvcvevevne | e | e Baring SICE (Taiwan) Limited .........ccceenne TN DS........ OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Barings Singapore Pte. Ltd. .......cccccuvrrnnnnn LSGPL DS........ Limited .ovvvvveveiiiiiiiieiieiiiee s ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0236449 .. [ ..oovviiiiin [ e | e Barings Japan Limited .........cccovvvinniinnnnn. PN DS........ Limited wooveeiiiie e OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
. 0000 . Barings Australia Holding Company Pty Ltd ... [.. LLimited e Ownership .100.000 ... |MMLIC ..
0000 Barings Australia Pty Ltd .|Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... |MMLIC ..
Barings Australia Real Estate Holdings
20000 L[ e [ e | e | [ | LEd e LA DS........ Barings LLC ...oovvieeiiiieiie e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Barings Australia Real Estate Holdings Pty
0000 ... ceeeeeiee e [ e e 14-0045656 .. Barings Australia Real Estate Pty Ltd ........ AGS..... ] L e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-0457456 .. Altis Property Partners Holdings Pty Ltd .... |..AUS....] .|Barings Australia Real Estate Pty Ltd ..... Ownership .100.000 ... |MMLIC ..
0000 . Altis Asset Management Pty Ltd .... Altis Property Partners Holdings Pty Ltd . |Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Altis Property Partners Pty Ltd Altis Property Partners Holdings Pty Ltd . |Ownership.. .100.000 ... |MMLIC
Barings Australia Structured Finance Ho
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e L4 S TR . Barings LLC ..oooveeeeiiiiiiiieii ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
L0000 .. f e [ LA .|Holdings Pty Ltd Ounership .100.000 ... [MULIC e [ | e e
Barings Australia Stru
L0000 ..f e | e e | e LAGS.L L DS........ Lt s OWNErship....ccueeeiveiiiiieiiiiieiieas .100.000 ... [MMLIC .ovvveiiiiiiiiiiiicciiicciiecciieee | eveviiienin | e e
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. 0000 . Gryphon Capital Management Pty Ltd .| Gryphon Capital Partners Pty Ltd .... Ownership .100.000 ...
0000 Gryphon Capital Investments Pty Ltd . Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...
. 0000 . Barings Finance LLC ............. Barings LLC .......coeeereeeenenns . | Ownership.. ..}.100.000 ...|MMLIC
0000 BCF Europe Funding Limited . Barings Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . BCF Senior Funding | LLC ... .|Barings Finance LLC ............ . | Ownership .100.000 ... |MMLIC ..
BCF Senior Funding | Designatet
. 0000 . Company ..|Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
0000 . Barings Real Estate Acquisitions LLC .. ..|Barings LLC . | Ownership .100.000 ... .
. 0000 . 04-3238351 .. Barings Securities LLC .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 ..| 98-0437588 .. Barings Guernsey Limited Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e Barings Europe Limited .|Barings Guernsey Limited .. Ownership .100.000 ... |MMLIC ..
0000 Barings Asset Management Spain SL ... .|Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
. 0000 . Baring France SAS .|Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Baring International Fund Managers (lreland)
. 0000 . Limited .ovveeeeeieeiiiiiiiiii Barings Europe Limited Ownership .100.000 ... |MMLIC
0000 Barings GmbH .|Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Italy S.r.l. Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Sweden AB .|Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Netherlands B.V. ... .|Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
0000 Barings (U.K.) Limited ... Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Switzerland Sarl Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Baring Asset Management Limited ... Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . J IR Barings European Direct Lending 1 GP LLP .... Baring Asset Management Limited Ownership.. ..}.100.000 ...|MMLIC
0000 ..|98-0457328 .. Baring International Investment Limited ..... Baring Asset Management Limited .. Ownership.. .100.000 ...|MMLIC
Baring International Investment Management
0000 98-0457587 .. Holdings «eeeeeeeeeeeeeeeiiiiiieiieeeeeeeeeeeeeeeeeeeeees GBR....J....... DS........ Baring Asset Management Limited .............. Ownership .100.000 ...|MMLIC
Baring International Investment Management
0000 98-0457576 .. Baring Asset Management UK Holdings Limited HOldiNGS oeeeeeeeeeeeee s Ownership .100.000 ...|MMLIC
. 0000 . 98-0457586 .. Baring Fund Managers Limited .|Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
0000 IO BCGSS 2 GP LLP ..eeeeieeeeiieeis Baring Fund Managers Limited ... Ounership.. ..}.100.000 ... [MMLIC
. 0000 . 98-0457578 .. Baring Investment Services Limited .. .|Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
0000 . Barings Core Fund Feeder | GP S.a.r.l. ....... .|Baring Asset Management Limited .. . | Ownership .100.000 ... .
. 0000 . Barings BME GP S.a.r.l. .... Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
0000 Barings GPC GP S.a. r.l . .. .|Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings European Core Property Fund GP Sarl .|Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
0000 Barings Investment Fund (LUX) GP S.a. r.l . Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Umbrella Fund (LUX) GP S.a.r.l. ..... .|Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
0000 GPLF4(S) GP S.ar. | .|Baring Asset Management Limited .. . | Ownership .100.000 ... .
. 0000 . PREIF Holdings Limited Partnership Baring Asset Management Limited Ownership.. ..}.100.000 ...|MMLIC
0000 . BMC Holdings DE LLC .|Barings LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . 04-3238351 .. | 3456895 ..... Barings Real Estate Advisers Inc. .............. L CA] e DS........ Barings LLC ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 81-2244465 .. | .ooovvviiiiinn | reeeriiiiiiiien | Chassis Acquisition Holding LLC ................ DE.....[..... NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 2.30.000 L. [MMLIC oo e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 81-4258759 .. CRA Aircraft Holding LLC ... Company Ownership/Influence .. ..40.000 ....
. 0000 ... ..|81-4258759 .. CRA Aircraft Holding LLC ... . |Barings LLC . . | Influence
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP Barings LLC .... . |Management....
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP MassMutual Holding LLC . | Ownership/Influence ..
. 0000 ... ..| 82-2932156 .. GASL Holdings LLC .... . [MassMutual Holding LLC .. | Ownership
. 0000 ... 82-2932156 .. GASL Holdings LLC .... Barings LLC . [Board
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 47-3055009 .. | eeeeiiiiiiinn | eeerrrrireiniies | e, Milestone Acquisition Holding, LLC. ........... CDE] s NIA....... MassMutual Holding LLC ......cceeeveeeeeennns Ownership/Influence ..........ccccuu... 219,800 L MUMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 . 46-5460309 .. Red Lake Ventures, LLC LDE ] NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 46-5460309 .. Red Lake Ventures, LLC LDE] e NIA....... Barings LLC . Influence WILIC ..
Massachusetts Mutual Life Insurance
0000 81-4065378 .. Remington L & W Holdings LLC ........cccevveeeens LDE] s NIA....... COMPANY e Ownership/Influence ..........cccc...... ..19.900 ....|MMLIC
. 0000 . 81-4065378 .. Remington L & W Holdings LLC .... LDE ] NIA....... Barings LLC . | Influence MLIC ..
0000 . Teaktree Acquisition, LLC .. . [MassMutual Holding LLC . | Ownership/Influence
. 0000 . Teaktree Acquisition, LLC Barings LLC Influence MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e EIP Holdings I, LLC Company Ownership/Influence .. .[MMLIC ..
0000 46-0687392 .. Validus Holding Company LLC .. |Barings LLC . . | Ownership.............. ..|MLIC
. 0000 . VGS Acquisition Holding, LLC . .. [MassMutual Holding LLC . | Ownership/Influence MLIC
0000 VGS Acquisition Holding, LLC . .. |Barings LLC .... . [Management.......ooooiiiiiiii e MILIC
. 0000 . Aland Royalty GP, LLC ....... .|Barings LLC . . | Ownership.. .100.000 ... |MMLIC
0000 Alaska Future Fund GP, LLC Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . BAl GP, LLC ............ Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 BAl Funds SLP, LLC .. Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . Baring Asset-Based Income Fund (US) GP, LLC Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings CMS Fund GP, LLC ....cecevevvvennen O Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . Barings Infiniti Fund Management LLC ... .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . Barings Hotel Opportunity Venture | GP, LLC |..DE..... .| Company Ownership .100.000 ... |MMLIC ..
0000 Barings Investment Series LLC ..........ccceeenes Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Emerging Generation Fund GP, LLC .... ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Barings Emerging Generation Fund GP |1, LLC ..|Barings LLC .... . | Ownership .100.000 ... .
. 0000 . Barings ERS PE Emerging Manager II1 GP, LLC .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Investment Funds (U.S.)
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. Management LLC .... .|Barings LLC .........cceeeeeeens . | Ownership..... .100.000 ... |MMLIC ..
0000 . Barings CLO Investment Partners GP, Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Core Property Fund GP LLC Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Direct Lending GP Ltd. . Barings LLC . . | Ownership.. .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 84-3784245 .. Barings Emerging Generation Fund LP ........... .. | Company Ownership ..|MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 84-3784245 .. Barings Emerging Generation Fund LP ........... .|Barings LLC . Management.... MLIC ..
Barings Global Energy Infrastructure
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Advisors, LLC .ovvvvvveiiiiiiiiiiiiieieeeeeeeeeeeeeeens DB DS........ Barings LLC ...coovveeieiiiiiiiiiiieeee ONNErSNIP.ceeeeeeeeieeieeeeeie e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Centre Street CLO Equity Partnership
20000 .| e [ | e [ [ ] GP, LLC e LDE ] DS........ Barings LLC ...oovvoviiiiiiiiiiiciiee e OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Barings North American Private Loan Fund
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Management, LLC ........ovvvvvvrvvvininiiiviiiiiiennns DB DS........ Barings LLC ...cooveeeeeiiiiiiiiieieee ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings North American Private Loan Fund Il
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Management, LLC .........evvvvvvererriniiiiininiinnnns DB DS........ Barings LLC ...cooveeeeeiiiiiiiiieieee ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings North American Private Loan Fund |11
. 0000 ... Management, LLC ... ..DE..... .|Barings LLC .... . | Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Global Specia
. 0000 ... 4 GP (Delaware) LLC ..DE..... ..|Barings LLC .... . | Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
. 0000 ... Barings - MM Revolver Fund GP LLC weee |- DE.... .|Barings LLC .... . | Ownership .100.000 ... [MULIC e [ eeeeiireeene | e e
Barings Real Estate European Value Add Fun
. 0000 ... I Feeder LLC . DE..... ..|Barings LLC .... . | Ownership 2100.000 ... [MULIC e [ eeeeiieeeene | e e
. 0000 ... BMT RE Debt Fund GP LLC . L DE.... .|Barings LLC .... . | Ownership .100.000 ... [MMLIC ovvveiiiiiiiiiiiiicciiicciiccciieee | eveiiiienin | e e
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. 0000 . Barings Global Real Assets Fund GP, LLC ..... .|Barings LLC .... . | Ownership .100.000 ... .
0000 Barings GPSF LLC .. Barings LLC . . | Ownership.. .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 .| weveeerrrrerererereeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerieees e 84-5063008 .. Barings Small Business Fund LLC .. | Company Ownership ..|MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 84-5063008 .. Barings Small Business Fund LLC ..|Barings LLC . Management.... . MMLIC ..
0000 .| cereeeiee e [ e e 98-0536233 .. Benton Street Advisors, Inc. .... .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . BHOVI Incentive LLC Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 BIG Real Estate Fund GP LLC ..|Barings LLC .... . | Ownership .100.000 ... .
. 0000 . BIG Real Estate Incentive | LLC .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BIG Real Estate Incentive Il LLC .. Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . BRECS VII GP LLC ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BREDIF GP LLC ... .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . CREF X GP LLC ... Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 04-1590850 .. Great Lakes IIl GP, LLC .|Barings LLC .... . | Ownership .100.000 ... .
. 0000 . Lake Jackson LLC ........evvvenennnnniiiiiiiiiiiienas . Barings LLC ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... |MMLIC
Barings Emerging Markets Blended Fund | GP,
20000 .| e [ e LLC R I ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 ... ceeeeeiee e [ e e 41-2280126 .. Mezzco 111 LLC . ..|Barings LLC .... . | Ownership ..99.300 ....|MMLIC ..
L0000 .o f e [ 80-0920285 .. Mezzco IV LLC .|Barings LLC .... . | Ownership ..99.300 ....|MMLIC ..
0000 . Mezzco Australia Il LLC . Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . RECSA-NY GP LLC ...... Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 SBNP SIA 11 LLC ... Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
20000 .| e [ e SBNP SIA 111 LLC .|Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Lif
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Amherst Long Term Holdings, LLC ................. . COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 28,500 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual International LLC .... .| Company Ownership .100.000 ...
. 0000 ... MassMutual Solutions LLC ..|MassMutual International LLC ... Ownership .100.000 ...
. 0000 ... Haven Technologies Asia Limited ... . |MassMutual Solutions LLC Ownership .100.000 ...
. 0000 ... Yunfeng Financial Group Limited MassMutual International LLC Ownership.. }..24.900 ...
. 0000 ... MassMutual Asia Limited (SPV) .|MassMutual International LLC Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 27-3576835 .. | eeeeiiiiiiinn | rrrreniiiiiieen | e, MassMutual External Benefits Group LLC ....... DB DS........ COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] MAV CTF 1 GP LLC woeeeiiiiiieciie e LDE ] DS........ COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC v [ | e e
MassMutual Ventures Climate Technology Fund |
20000 .| e [ | e [ [ ] LP s LDE ] DS........ MAV CTF 1 GP LLC oo OWNErship....ccueeerueriniiniieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eovevvvvvine [ eevriiiiii | e 100 w. 3rd Street LLC ...ooovviiiiiiiiicine LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvrrrene | wrvrrrrnrnirinnn | i, 2160 Grand Manager LLC ......covvvvvvviiriiiiinnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee 195,000 ... [MMLIC oo | eeeeeeeeieens | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-2432216 .. | eeeeiiiiiiinn | eeerereiiiininen | e 300 South Tryon Hotel LLC ....covvvvvvvviiiiennnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. 300 South Tryon LLC .... LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR.... ... NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 272,900 L MMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
L0000 ..f i | e e [ v [ v | LLC 1o LDEL NIA....... COMPANY .veiiuviiiiriiiiiis i OWNErship....ccveeeireiiiiieiiiieiieas .100.000 ... [MULIC vvviiiiiiiiiiiiiceiiicciiccciieees | eveiiiienin | e e
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Barings Affordable Housing Mortgage Fund |
20000 .| e | e o] e [ ] | LLC e DB NIA....... Barings LLC .....occvviiiiiiiiiiie e Management...........ooooimniiriiiii i MULIC <o [ [ e
Barings Affordable Housing Mortgage Fund |1 Massachusetts Mutual Life Insurance
20000 .| e | e e 61-1902329 .| eeveeiien | e | e LLG eteeeeete ettt WDE] e NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP. et seee e 2100000 ... [MMLIC .o [ eerieeeieee | e e
20000 | e | e e 61-1902329 .| oevreienne WDE] e NIA....... Barings LLC ..ocveevveeieneeiieesieesieenieeieene Management.........eerueerueeneenieeneenedoninns e MLIC oo [ eeeneeeeriee | cees e
Massachusetts Mutual Life Insurance
20000 .| e | e e 85-3036663 .. WDE] e NIA....... Company ... Ounership AMILIC e [ | e e
20000 | e | e e 85-3036663 .. LLG ettt WDE] e NIA....... Barings LLC . [Management MLIC oo [ eeeneeeeriee | cees e
L0000 .o f e [ 36-4868350 .. | .....cocoeen | evrviiiiiee | eeveieiiiiiiiiinieeeee.. | Barings Asset-Based Income Fund (US) LP ... LDE] NIA....... MassMutual Holding LLC . | Ownership/Influence .. WIMVLIC e | [
20000 .| s e e 36-4868350 .. | ......occcooe | cevveeiiiiiie | eeeeiiiiiieeiiiieeeeeeeen. | Barings Asset-Based Income Fund (US) LP ...... DB NIA....... C.M. Life Insurance Company .... Ownership/Influence .. CIMMLIC e [ e
L0000 .. f e [ 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE] NIA....... Barings LLC Management MILIC e | e [ e
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LRL NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 56,000 ... [MMLIC oo | eeeeeeeeeeenn | e s
Barings Emerging Markets Corporate Bond Fund
20000 .| e | ] e | i [ | [ WIRLL NIA....... Barings LLC ...c.oevvviviniiiieiiesicieeie OUNETSNIP. et L7800 L [MMLIC e [ e
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LUK NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 65,300 .. [MMLIC oo e | e s
Barings European Real Estate Debt Income Fund
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rereeeee e ] e | i | e | e | LUK NIA....... Barings LLC ..ooooveeeeiiiiiiiii INfIUENCE. . .ue f e e MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1206017 .. | wevvvvvvvrrene | ervrvrrrreininns | e Credit Fund 2 .oooveeeiiiiiiieieeeeeeeeeeeees LDE ] NIA....... MassMutual Holding LLC .....ccoovveeeeeeeeneenns Ownership/Influence ..........ccccuu... 228,300 L [MMLIC e | e | e s
Babson Capital Global Special Situation
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeees | v . 98-1206017 .. | wevvvvvvrrrene | ervrvrrrrenninnn | e Credit Fund 2 .oooeeeeiiiiiiiieieeeeeeeeeeees LDE ] NIA....... C.M. Life Insurance Company ................... OWNNErsSNip..cceeeeeeeeeeeeeiieeeeeeeeeeeee e i, MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
L0000 .o f e [ 98-1206017 .. | wevvvevvieve [ e | e Credit Fund 2 ....ocveeiiiiiiiiicieecce LDE] NIA....... Barings LLC ..oooviiiiiiiiiiiiie Management.........coovvviviininiiinnniioiins s MILIC e | e [ e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 .| weveeeererrrenreereeeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeeeees e 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership . [MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... Barings LLC ..ooooveeeeiiiiiiiii Management...........cevvveveveevinnnnnnnns MLIC
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Barings US High Yield Bond Fund ... Company Ownership/Influence .. .[MMLIC ..
0000 Barings US High Yield Bond Fund .. |Barings LLC . . |Management.... MILIC
. 0000 . Babson CLO Ltd. 2015-1 ...... .. |Barings LLC . Influence.. MLIC
0000 Babson CLO Ltd. 2015-11 .. |Barings LLC . Influence.. WLIC
. 0000 . Babson CLO Ltd. 2016-1 .. |Barings LLC . Influence.. MLIC
0000 Babson CLO Ltd. 2016-11 .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO Ltd. 2017-1 .. |Barings LLC . Influence.. MLIC
0000 Barings CLO 2018-111 .. |Barings LLC . Influence.. WLIC
. 0000 . . Barings CLO 2018-1V . .. |Barings LLC . Influence.. MLIC
0000 98-1473665 .. Barings CLO 2019-11 . .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2019-111 .. |Barings LLC . Influence.. MLIC
0000 Barings CLO 2019-1V . .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2020-| .. .. |Barings LLC . Influence.. MLIC
0000 Barings CLO 2020-11 . .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2020-111 . |Barings LLC . Influence.. MLIC
0000 Barings CLO 2020-1V .... Barings LLC .... Influence ...[weic ..
. 0000 . Barings CLO 2021-1 Barings LLC .... Influence ..[MLIC ..
0000 Barings CLO 2021-11 . . |Barings LLC . Influence..
. 0000 . Barings CLO 2021-111 .. Barings LLC .... Influence .[MMLIC ..
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. 0000 ... [ 98-1624360 .. | ... UV ... |Barings CLO 2022-1 ..CYM.... Barings LLC .... .. | Influence . s
0000 Barings CLO 2022-11 . ..CYM..... .. |Barings LLC . Influence..
. 0000 . Babson Euro CLO 2014-1 BV .. L.NLD... .. |Barings LLC . Influence..
0000 Babson Euro CLO 2014-11 BV NLD... .. |Barings LLC . Influence..
. 0000 . . Babson Euro CLO 2015-1 BV .. .NLD... .. |Barings LLC . Influence..
0000 36-037260H .. Barings Euro CLO 2019-1 BV ..IRL... .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2019-11 BV .. IRL... .. |Barings LLC . Influence..
0000 . Barings Euro CLO 2020-1 DAC .. IRL... .. |Barings LLC . Influence..
. 0000 . 37-15576VH .. Barings Euro CLO 2021-1 DAC .. IRL... .. |Barings LLC . Influence..
0000 Barings Euro CLO 2021-11 DAC . IRL... .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2021-111 DAC IRL... . |Barings LLC . Influence..
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e Barings Euro CLO 2022-1 DAC IRL... Barings LLC .... Influence
Massachusetts Mutual Lif
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 810841854 .. | .ooiiiiiiiiiin | eeeeeeiniiinieen | e Barings CLO Investment Partners LP ............ LDE] s NIA....... COMPANY e Ownership/Influence .........ccccu..... .99.200 ... [MMLIC e e | e s
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-0841854 .. | .eovvviiiiiinn | eereriiiiinines | e Barings CLO Investment Partners LP ............ LDE ] NIA....... Barings LLC ..ooooveeeeiiiiiiiii Management...........evvvvvveverereereeeendheriins evenans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-3792609 .. | .ieeeririirinn | errrrrririinienn | .- LP e LDE ] NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 126,200 . MMLIC oo | e | e s
Massachusetts Mutual Life Insurance
. 0000 ... . . o Barings Euro Value Add Il (BREEVA II) . . | Company ... . | Ownership/Influence ..30.200 ....|MMLIC
0000 Barings Euro Value Add Il (BREEVA I1) . . .|C.M. Life Insurance Company . . | Ownership . [MMLIC
. 0000 . Barings Euro Value Add Il (BREEVA II) ........ Barings LLC Management.... MLIC ..
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... L A2.900 L MMLIC e e | e s
Barings Real Estate European Value Add | SCSp
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LGBR.... ... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee L4800 L [MMLIC e e | e s
Barings Real Estate European Value Add | SCSp
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LGBR.... ... NIA....... Barings LLC ..ooooveeeeiiiiiiiii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . COMPANY e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... ..82.700 ....|MMLIC
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . C.M. Life Insurance Company .... Influence ..[MMLIC ..
. 0000 ... ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP ......[. . |Barings LLC .... . |Management. MLIC
. 0000 ... 82-5330194 .. Barings Global Em. Markets Equity Fund ....... . Barings LLC .... . |Management.... ..[MMLIC ..
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
20000 .o e | e 98-1332384 .. P e O NIA....... COMPANY e eevreeeereeeseree e e e e e e e Ownership/Influence .........cc.coeene 2.99.200 L. [MULIC e [ eeeeiireeen | e e
Barings Global Energy Infrastructure Fund |
. 0000 ... 98-1332384 .. LP e ..CYM.... Baring Asset Management Limited .............. Management..........oeeeeeeeeemmmmmmmmmmeendhonnnnn e [MMLIC oo | e
. 0000 . Barings Global Dividends Champion Fund ....... IRL.... Barings LLC .... L IManagement.......oooeiiiiiiiiiiiii e e [MILIC e e | e
0000 Barings LLC IRL... .|Barings LLC ....
. 0000 . 82-3867745 .. Barings Global Real Assets Fund LP .. ..DE..... MassMutual Holding LLC . | Ownership/Influence ..
Massachusetts Mutual Life Insurance
. 0000 . 82-3867745 .. Barings Global Real Assets Fund LP Company Ownership/Influence .. ..13.900 ...
0000 ..| 82-3867745 .. Barings Global Real Assets Fund LP .. .|C.M. Life Insurance Company . . | Ownership
. 0000 . 82-3867745 .. Barings Global Barings LLC Management....
Barings Global
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e B IRL.... MassMutual Holding LLC .....ccoovveeeeeeeeneenns Ownership/Influence ..........ccccuu... 219,700 L MMLIC e e | e s
Barings Global Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DEIAWATE .uvvvvvvvvevrrriiiiriaesaeaaeavavaaabaaaaaaaaee LDE ] NIALLL COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeieieeeeeie e L67.500 L. [MMLIC oo | e | e s
Barings Global
L0000 L] eeeiiiiiiieeeceeeeeeeeeeeeeeeeeeeeees | eeeeeeees i) eeeeeiieiiiiies | s | e | e DEIANATE wvvvvvvvvveeeeiiiiiiiiiieeiiiiiiaiaaeeaeeaeeaees LDE.... .. NIA....... C.M. Life Insurance Company ................... ONNErSNIP. e L.3.600 L. [MMLIC oo | | e e
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Barings Global Special Situations Credit 4
............................................................................................................................................... Delanare ........eeeeeeeeeeeeeeeneeeennennennnnennnnnnnns | o2 DEeeiin ] ccce e NIALLcco [Barings LLC covvevieiiiiiiiiiiiiiiiiiiieeeeeeeeeeeees [Management ..o e JMILIC e | e
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
........................................................................ NIA....... | COMPANY .eeeeeeeeeeeeeeeeeneeeeeeeeeeeeeeeeees | OUNEFSNIP i 130100 L [MULIC e [ [ i
........................................................................ NIA....... |C.M. Life Insurance Company ................... |Ownership........ccooooiiiiiniinf i 00700 L JMMLIC Lo | e | e e

...... NIA....... |Barings LLC .... . |Management.... ..[MMLIC ..

e NIA....... Barings LLC ...
I NIA....... Barings LLC ...
Massachusetts Mutual Life Insurance

WLIC ..
..[MMLIC ..

. | Management
. | Ownership/Influence ..

................. 87-0977058 .. Barings Hotel Opportunity Venture ... vee |- CTol] ... NIAL...... | Company Ownership/Influence .. .[MMLIC ..
................. 87-0977058 .. Barings Hotel Opportunity Venture ... e |- CTo] oo NIAL...... | Barings LLC . Management MLIC ..
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
.................................................................. 86-3661023 .. [ ..oovcveenie [ eeeeiiieiiien | e | e seeesneesseeessnneeseneenns | e DEuveed| eene e NTAL L [ COMPANY e [OUNEPSTPL e . 34,000 L | MNLIC
Barings Innovations & Growth Real Estate Fund|
.................................................................. 86-3661023 .. | .eeverrrrrennn | eevernnnniniiinn | s [ e ssesseeens | o2 DEeeens | ceeeee NIAC.o [ CLML Life Insurance Company ................... |Ownership.......cccooooiiiiiiiiinnnnnd .. 0400 ... |MMLIC
Barings Middle Market CLO 2017-| Ltd & LLC . |..CYM....]...... NIA....... Barings LLC .... Influence ..[MLIC ..

Barings Middle Market CLO 2018-1
Barings Middle Market CLO 2019-I ..
Barings Middle Market CLO Ltd 2021-1I .......... .
Barings North American Private Loan Fund LP

. |Barings LLC .
Barings LLC ....
Barings LLC
. [MassMutual Holding LLC

Influence..
Influence .[MMLIC ..
. | Influence WILIC ..
. | Ownership/Influence MLIC

98-1612604 ..
..[ 38-4010344 ..

38-4010344 .. Barings North American Private Loan Fund LP Baring Asset Management Limited .. . | Management MLIC ..
Massachusetts Mutual Life Insurance
98-1332384 .. Barings RE Credit Strategies VII LP ........... LDE] s NIA....... Company Ownership/Influence .. ..|MMLIC ..
98-1332384 .. Barings RE Credit Strategies VII LP ........... LDE ] NIA....... Baring Asset Management Limited .. Management MLIC ..
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
98-1567942 .. [ .oovveeviine [ e, JRILV) G NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens ..20.400 ....|MMLIC

98-1567942 ..
87-1262754 ..

WLIC ..
..[MMLIC ..

. | Management

Baring Asset Management Limited .. .
. | Ownership/Influence ..

MassMutual Holding LLC
Massachusetts Mutual Life Insurance
COMPANY e OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .. 8.200 .... |MMLIC
Massachusetts Mutual Life Insurance
COMPANY e Ownership/Influence .........ccccu.... ..79.400 ....|MMLIC
C.M. Life Insurance Company .... Ownership . [MMLIC ..
. |Barings LLC . |Management..........
. | Ownership/Influence ..

Barings Transportation Fund LP ....
.................................................................. 87-1262754 .. | .eeeeeeveeeenn | eeveerieniiinnnn | eiiiiiiiieeeeenenn.. |Barings Transportation Fund LP .................. |

Braemar Energy Ventures |, L.P. ...t
Braemar Energy Ventures |, L.P. ......
Braemar Energy Ventures I, L.P. ......

Barings European Core Property Fund SCSp .... MassMutual Holding LLC .. [MMLIC ..
Barings European Core Property Fund SCSp .... C.M. Life Insurance Company Ownership . [MMLIC ..
Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC .... Management.... MLIC ..

Massachusetts Mutual Life Insurance

..| 46-5001122 .. Barings European Private Loan Fund 111 A .... .. | Company .... Ownership.. ..45.200 ....|MMLIC
38-4059932 Benchmark 2018-B2 Mor tgage Trust .. |Barings LLC . Influence.. MILIC

J IR Benchmark 2018-B4 ... .. |Barings LLC . Influence.. MLIC

..| 38-4096530 .. Benchmark 2018-B8 ... .. |Barings LLC .... [ Influence. ..o WLIC

..| 20-5578089 .. Barings Core Property Fund LP . [MassMutual Holding LLC ........ .. | Ownership/Influence MLIC
20-5578089 .. Barings Core Property Fund LP ... Barings Real Estate Advisers LLC .... Management MILIC ..

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




STATEMENT AS OF JUNE 30, 2023 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 13 14 15 16
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Name of Securities Relation- Board, Owner- SCA
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Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s B1-1793735 .. | eeiiiiiiiiiie | eeeeeeinininieen | s Cornerstone Permanent Mortgage Fund IV LLC .. |..MA.....]...... NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 90-0991195 .. 0001597511 .. Gateway Mezzanine Partners |l LP Company Ownership/Influence .. ..34.300 ....|MMLIC ..
. 0000 ... ..|90-0991195 .. 0001597511 .. Gateway Mezzanine Partners || LP .. .|C.M. Life Insurance Company . . | Ownership ..5.100 .... |MMLIC
. 0000 ... 90-0991195 .. 0001597511 .. Gateway Mezzanine Partners |l LP Barings LLC Management.... MLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 37-1708623 .. Great Lakes Il1, L.P. ... LDE] s NIA....... Company Ownership/Influence .. ..|MMLIC ..
. 0000 ... 37-1708623 .. Great Lakes II1, L.P. .... LDE ] NIA....... Barings LLC . Management MMLIC ..
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . GIA EU Holdings - Emerson JV Sarl .... e LUK NIA....... Company Ownership/Influence .. .[MMLIC ..
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s GIA EU Holdings - Emerson JV Sarl e LUK NIA....... Barings LLC . Management MLIC ..
JPMCC Commercial Mortgage Securities Trust
20000 o[ e | e e 384041011 .| oeeeiieies [ e | e 2017-dP7 e N NIA....... Barings LLC ...ooovveeiiieiieeeeee e INFIUBNCE. .eeereeeeieeeeeieeeeeeeed e e MILIC e eeeesreeeee | eeeeeeeiee [ e
JPMDB Commercial Mortgage Securities Trust
20000 .o e | e 38-4032059 .. [ .eeeeeeierin [ e | e 2017-C5 e N NIA....... Barings LLC ...oeevieeiiieiieeeee e INFIUBNCE. .eeereeeeieeiie e e e MILIC e eeeesreeeee | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .evervvveenee [ eeerriieriis | e Miami Douglas Three MM LLC ........covveernnnenne LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP.ceeeeeeesree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 87-4021641 .. MV BIG Peninsula Co-Invest Member LLC ........ LDE] e NIA....... Company Ounership 225600 ... [MULIC oo [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeees | v . 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... C.M. Life Insurance Company . Ownership 20,800 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ MV CM Holding LLC .... LDE] NIA....... Company ... Ounership .100.000 L. [MULIC v [ | e e
Massachuset
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MM Direct Private Invetment Holding ........... LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-3000420 .. | .eeevvrvririnn | errrerririiiinen | e ———————— MM Debt Participations LLC ...........cceeeeennns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 .o e | e 81-3000420 .. [ .eeererienin [ e | e MV Debt Participations LLC ...cceevvveenuvnenne LDE] e NIA....... Barings LLC ...ovevieeiiieiieeeee e Management.........oeeeveeremeencneeneedoiies e MULIC e | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
. 0000 ... 20-8856877 .. Somerset Special Opportunities Fund L.P. .... Company Ownership/Influence .. ..40.100 ....|MMLIC ..
. 0000 ... ..| 20-8856877 .. Somerset Special Opportunities Fund L.P. .... . |C.M. Life Insurance Company . . | Ownership ..1.900 .... |MMLIC
Massachusetts Mutual Life Insura
. 0000 ... 35-2553915 .. Ten Fan Pier Boulevard LLC ..........vvvvvvvnnnnes LDE ] NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... 41-2280127 .. Tower Square Capital Partners I11, L.P. ..... |..DE.....]...... NIA....... Barings LLC . Management.... N MILIC ..
. 0000 ... 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... |..DE.....]|...... NIA....... MassMutual Holding LLC .....cceevveeeeeeeennennns Ownership/Influence ..........ccccuu... ..16.800 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Company Ownership/Influence .. .[MMLIC ..
. 0000 ... 41-2280129 .. Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... Barings LLC . Management MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. LDE] e NIA....... Company Ounership ..66.970 ....|MMLIC ..
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 7.400 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Trailside MM Member 11 LLC .....ccoevvivienenn. LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens ..47.100 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... LDE ] NIA....... Company Ownership ..96.020 ....|MMLIC ..
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... LDE] s NIA....... C.M. Life Insurance Company . Ownership .. 0.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 32-0574045 .. Washington Gateway Three LLC LDE] s NIA....... Company Ownership ..95.380 ....|MMLIC ..
. 0000 ... 32-0574045 .. Washington Gateway Three LLC LDE ] NIA....... C.M. Life Insurance Company . Ownership ..11.400 ....|MMLIC ..
Massachusetts Mutual Life Insurance
L0000 L] eeeieiiiiiieeeeeeeeeeeeeeeeeeeeeeiieeeees | eeeeiies e 04-1590850 .. | tevevvvvrrrene | eevrrrrriiiiiiin | i, Washington Pine LLC ....ccooeeeeeeeeeiiiiiiieeeeenns L DE.... ... NIA....... COMPANY e e e e e e e e e e e eeeeeaeas ONNErSNIP.cceeeeeeeeieeieeieeeeeeeeeeee .100.000 ... [MMLIC toooeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeiiiiis | eeee e
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Massachusetts Mutual Life Insurance
20000 o[ e | e e 88-3861481 .. [ ..oovvvveece [ e | e West 37th Street Hotel LLC ...ccevvveveeriienne LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 293,800 ... [MULIC e [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 88-3861481 .. | .eoevvvvviiine | eevrrriiiiiiinen | e West 37th Street Hotel LLC ...................ll LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 6,300 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Martello Re Limited .........evvvvvvevevennnnnnnnnns LB NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 20,300 L [MMLIC e | e | e s
Babson Capital Loan Strategies Master Fund LP|
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ O NIA....... Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Barings China Aggregate Bond Private
. 0000 ... Securities Investment Fund LCHN.LLL NIA....... Barings LLC .... L Management.......oooeeieiiiiiiiiiii e [ MG e e | e s
. 0000 ... . s Barings European Growth Trust Fund LGBR....]...... NIA....... Barings LLC .... . | Ownership/Influence .........coeeeeeeeni 28600 ... [MMLIC e | e | e s
. 0000 ... 47-3790192 .. Barings Global High Yield Fund MAL NIA....... Barings LLC .... L IManagement.......oooeiiiiiiiiiiiii e e [MILIC e e | e
20000 L.o| eeeeeeeiereereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CCIC Fund LCHN.... e NIA....... Barings LLC .... . |Ownership/Influence .........eeeeeeeenncd 72,100 L [MMLIC e | e | e s
Massachusetts Mutual Lif
. 0000 ... 71-1018134 .. Great Lakes |1 LLC COMPANY e Ownership
. 0000 ... 71-1018134 .. Great Lakes |1 LLC C.M. Life Insurance Company . Ownership
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Wood Creek Venture Fund LLC ...................... LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e 40,000 L MMLIC e e | e s
20000 o[ e | e e 13-1935920 .. | ceeeieecieens | e [ e MMLIC Debt Participations LLC .........ccc..e.. LDE] e NIA....... Massachusetts Mutual Ascend ................... OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings California Mortgage Fund IV ........... L CA] e NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
. 0000 ... Barings Umbrella Fund LUX SCSp SICAV RAIF ... |[.. COMPANY e Ownership ..50.000 ....|MMLIC ..
. 0000 ... Barings Unbrella Fund LUX SCSp SICAV RAIF ... .. C.M. Life Insurance Company . Ownership .. 2.300 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-2285211 .. | evvvvviviiinn | eeerrrriiiininns | Calgary Railway Holding LLC .........evvvvvvnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee 1.90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeens | e s
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 82-2285211 .. | eeiiiiiiiiinn | eeeeeeiiininiien | e Calgary Railway Holding LLC ..........eevvennnnee LDE] s NIA....... C.M. Life Insurance Company ................... OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | 210,000 L. [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 82-3307907 .. [ .eeerereenin [ e | e Cornbrook PRS Holdings LLC .....eeeveveeeineennne LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeieeeieeeeeeeee e eeeeeeeeeeeeees | s s 95-4207717 .. Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... Company ... . Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeieeeieeeeeeeee e eeeeeeeeeeeeees | s s 954207717 .| eeveeeeeeeeenn | eeeeeeninenninnn | e Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
. 0000 ... 95-4207717 .. LCA] e NIA....... Company ... Ounership .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE] s NIA....... Company Ownership 290,000 ....[MMLIC oo [ eeeeeeeeeeeee | e e
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE ] NIA....... C.M. Life Insurance Company . Ownership 25,900 L [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Barings LLC . Management..........oeeeeeeeeemmmmmmmmmmeendhonnnnn e [MMLIC oo | e
Massachusetts Mutual Life Insurance
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... COMPANY e Ownership.....
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... Barings LLC . Management...
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . B1-1793735 .. | errieiiiiiinn | evvrreriieiniien | e Cornerstone Permanent Mortgage Fund IV ....... LMALL NIA....... COMPANY e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 20-0348173 .| eoviiiiiis [ e | CREA/PPC Venture LLC ......ccevvvvieiiiiiiiiene LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens 228500 L. MULIC oo [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-2783393 .. | ieeeiiiiiiinn | ererreririinines | e Danville Riverwalk Venture, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeieiieieeee e 94,400 L MMLIC oo | e | e s
Massachusetts Mutual Life Insurance
L0000 ..f e | e 04-1590850 .. [ ..oooovvviie [ i | i DPI Acres Capital SPVLLC ...ccovevviveriinnnnnns JDEL NIA....... COMPANY .veviuviiiiriiiiiis e OWNErship....ccueeeireiiiiisiiiieiieas .100.000 ... [MMLIC
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Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. | wevvvvvrrrenne | ervmemmmmnnninnn | e Euro Real Estate Holdings LLC ................... LDE] s NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeee e 50,000 ....[MMLIC oo e | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 20-3347091 .. Fan Pier Development LLC ... LDE] e NIA....... Company Ounership ..65.000 ....|MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 20-3347091 .. Fan Pier Development LLC ... LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 5.900 .... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. GIA EU Holdings LLC LDE] NIA....... Company ... Ounership .100.000 ... |MMLIC ..
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-5360103 .. | .eevvvvvvrrine | eevrrrririininen | e Landmark Manchester Holdings LLC ............... LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrenn | wrvrrrrnrenninne | e, MM Brookhaven Member LLC ........ccovvvvvivenennnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e OWNNErship..ccceeeeeeieiiieeeeeeeeeeeeeee e 95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... Company Ownership ..82.720 ....|MMLIC ..
0000 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] s NIA....... Massachusetts Mutual Ascend . Ownership ..12.300 ....|MMLIC ..
Massachusetts Mutual Life Insurance
0000 ..| 04-1590850 .. MV D1 Station Member LLC .. .| Company ... Ounership.. ..47.000 ....|MMLIC
. 0000 . 04-1590850 .. MM MD1 Station Member LLC C.M. Life Insurance Company . Ownership .. 3.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. MV MD2 Station Member LLC .......cceevvvviennnenn. DB NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .47.000 ....|MMLIC
0000 .| cereeeree e [ e e 04-1590850 .. MV D2 Station Member LLC ......cccvvvrvuveenennnn. DB NIA....... C.M. Life Insurance Company ................... OWNEISNIP..eeeeeeerree e .3.100 .... |MMLIC
Massachusetts Mutual Life Insurance
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 04-1590850 .. MM East South Crossing Member LLC .............. CDE] s NIA....... COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
0000 ..| 04-1590850 .. MM Horizon Savannah Member LLC . . | Company .... Ownership.. ..95.000 ....|MMLIC
. 0000 . ..| 04-1590850 .. MM Horizon Savannah Member LLC .... ] .|C.M. Life Insurance Company . . [Ownership.. .. 3.700 .... |MMLIC
0000 04-1590850 .. MM National Self-Storage Program Member LLC C.M. Life Insurance Company .... Ownership ..98.000 ....|MMLIC ..
. 0000 . 04-1590850 .. MM 1400 E 4th Street Member LLC ................ C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee ..96.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. MassMutual Ventures US IV GP LDE ] NIA....... Company Ownership 2.99.000 ....[MMLC ..oveee e | eeeeeeveerees | e s
0000 04-1590850 .. MassMutual Ventures US IV GP LDE] s NIA....... Massachusetts Mutual Ascend . Ownership 1000 ... [MMLC e | eeeeeeeereeee | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveenene [ ererriieiiis | e MassMutual Venture US IV LP .....covveernnenne DB NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .99.000 ... MULC o [ eeeeireeen | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevevrrvrrenen | ervmemmmnnnninnn | e MW Climate Technology Fund GP .................. CDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e .99.000 ....[MMLC ..o | eeeeeeeeneees | e s
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MW Climate Technology Fund GP .................. CDE] s NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeieeieeeeeie e 21,000 L.l [MMLC Lo | eeeeeeveenees | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MM Subline Borrower LLC .....cceeeveeeenenennnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ... [MMLC ..oonne | eeeeeevrnrees | e e
Massachusetts Mutual Life Insurance
. 0000 ... 80-0948028 .. One Harbor Shore LLC .. COMPANY e e e e e e e e e e e e e e Ownership ..94.990 ....|MMLIC ..
. 0000 ... 80-0948028 .. One Harbor Shore LLC ... C.M. Life Insurance Company . Ownership .. 6.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevevrrvrrenen | ervmemmmnnnninnn | e PACO France Logistics LLC ..........euvuuuennnnnee LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Salomon Brothers Commercial Mortgage Trust
20000 .. e [ e | e | e [ | 2001MM <o LDE] e NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. .eeereeeeieeiie e e e MULIC e | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 .o e | e 81-5273574 .| eveeeeeeeee | e | e Three PW Office Holding LLC ......ccveeruneennne LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e 295100 L. [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] ceeeeeeeeeeiieeeieeee e eeeeeeeeeeeeees | e s 82-3250684 .. Unna, Dortmund Holding LLC LDE] s NIA....... Company .... Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... Company Ownership 295,440 L {MMLIC e e | e s
L0000 L] eeeeeiiiiiieeeeeeeeeeeeeeeeeeeeeeeeieiieies | veeeiees e 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership L4800 L [MMLIC e e | e e
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STATEMENT AS OF JUNE 30, 2023 OF THE 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
20000 | e | e e 51-0529328 .| eevrerienne 0000927972 .. [0Q .eeeveeneeeneienieriienee MassMutual Premier Main Street Fund ........... MAL s NIA....... COMPANY v eveeeeeee e eee e e e eeee s OUNETSNIP.cvveeereeeeeeieeseee e 88700 L. [MMLIC .o [ e e e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
20000 .| e | e e 26-3229251 .| ceeeeeeienne 0000927972 .. [0Q .eeeveemeeeneieeeriieee FUNG e LA NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP. et seee e 226,930 Lo [MMLIC e [ e
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512593 .. | .....cceeeee 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Select Fundamental Growth Fund ... |..MA.....|...... NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 23,820 L [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| e | e e 42-1710935 .| oeeveeeenne 0000916053 .. [0Q ...eeveemeeemereneerieennnes MassMutual Select Mid-Cap Value Fund ......... MAL s NIA....... COMPANY e siee et e e e eeee s OUNETSNIP.cvveeereeeeeeiee e 22301080 Lo [MMLIC e [ ] e e
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
20000 | e | e e 02-0769954 .. | eevreeenne 0000916053 .. [0Q ...eeveemeeemeeeneenieennes FUNG s LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3584140 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 218,000 L. [MULIC oo [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e e 82-3347422 .| e 0000916053 .. [0Q ...eeveemeeemeeeeenieenne 2005 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s [ T RS 25,300 oo [MMLIC e [ e | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3355639 .. | .eeroeerienne 0000916053 .. [0Q ...eeveemeeemeeeneerieenne 2010 Fund LA NIA....... COMPANY e siee et e eneeenee e INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3382389 .. 0000916053 .. [0Q ...eeveemeeemeeeneerieeees 2015 Fund LA NIA....... Company INFIUBNCE. 1ot 120,000 .o [MMLIC e
MassMutual Massachusetts Mutua
20000 .| e | e e 82-3396442 .| cereeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieenees 2020 Fund LA NIA....... COMPANY veeeeeeee e eee et eeeenee e INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3417420 .| eereenenne 0000916053 .. [0Q ...eeveemeeemeeeneerieeees 2025 Fund LA NIA....... COMPANY v eveeeeeee e eee e e e eeee s INFIUBNCE. et 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3430358 .. | eereerienne 0000916053 .. [0Q ...eeveemeeemeeeneerieenees 2030 Fund LA NIA....... COMPANY veeeeeeee e eee et eeeenee e INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3439837 .| eereeienne 0000916053 .. [0Q ...eeveemeeemeeeneerieeees 2035 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. et 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3451779 .| evereeienne 0000916053 .. [0Q ...eeveemeeemeeeneerieene 2040 Fund LA NIA....... COMPANY veeeeeeee e eee et eeeenee e INFIUBNCE. et 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3472295 .| eereeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieene 2045 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3481715 .| eereeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieene 2050 Fund LA NIA....... COMPANY v eveeeeeee e eee e e e eeee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3502011 .| eereeeienne 0000916053 .. [0Q ...eeveemeeemereneerieennnes 2055 Fund LA NIA....... COMPANY e siee et e e e eeee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3525148 .| eveeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieenne 2060 Fund LA NIA....... COMPANY e siee et e e e eeee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3533944 .| eroieienne 0000916053 .. [0Q ...eeveemeeemeeeneerieenne Balanced FUNA .....c.ooovereeeienieneeseeieeeen LA NIA....... COMPANY veveeeeeee e seee e eeeenee e INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
Massachusetts Mutual Life Insurance
. 0000 ... L[46-4257056 .. | eeeviiiinn | e ML Series International Equity Fund ......... L1V NIA....... Company INFIUBNCE. cenveeneeeneeeieeee e 100000 ... [MMLIC e
Massachusetts Mutua
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 47-3529636 .. | .eeeeeeerreinn | eeeeeemeeenninnn | e ML Series Il Dynamic Bond Fund ................ LMALL NIA....... COMPANY e Influence......oooeeee 00,000 ... [MMLIC e | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... L[47-3544629 .| oo | e ML Series Il Equity Rotation Fund .... LA NIA....... Company Ownership.. 1.95.900 ... [MMLIC oo
Massachusetts Mutua
20000 .| e | e e 27-1933389 .| eeeeienne 0000916053 .. [0Q ...eeveemeeemeeeneerieenees MassMutual RetireSMART 2035 Fund ............... MAL s NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 8700 e [MMLIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 27-1932769 .| eerreenne 0000916053 .. [0Q ...eeveemeeemeeeneerieenees MassMutual RetireSMART 2045 Fund ............... MAL s NIA....... COMPANY v eveeeeeee e eee e e e eeee s OUNETSNIP.ceveeeeeeeeeeeee e 8600 Lo [MMLIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 46-3289207 .| eereeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieenees MassMutual RetireSMART 2055 Fund ............... MAL s NIA....... COMPANY e eee e eeeie et e enee e OUNETSNIP.ceveeeeeeeeeeeee e 228,400 L [MMLIC e [ e e
Massachusetts Mutual Life Insurance
20000 | e | e 47-5326235 .| iiiiienne 0000916053 .. [0Q ..eerveeiiaiiiiiaiaene MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY evveieeesiiesieesieesieeiesnesnne e e OWNErShiP.eeuveeireiiisiiesiee e 42,700 L MMLIC e [ ] e




al'€l

STATEMENT AS OF JUNE 30, 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
20000 .| s e e 45-1618155 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY ...t e e Influence......ooocuiiiiiiiiiiiis 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee MassMutual 80/20 Allocation Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2 45.200 L [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 03-0532464 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual RetireSMART In Retirement Fund ... |..MA.....|...... NIA....... COMPANY ...eeeiieee e Ownership.......ooecueeeeeriiiieeeeel 2.100 Lo [MMLIC e e s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618262 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual 40/60 Allocation Fund ............... AL NIA....... COMPANY .. Influence......coocueiiiiiiiiiiis 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeee MassMutual 60/40 Allocation Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618046 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 272,200 L MVLIC Lo [
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3212054 .. | ......cc.ee 0000916053 .. J0Q ..oooueiiiieeeeiiieeee MassMutual Balanced Fund ..............ccceeeeees LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3556992 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3277549 .. 0000916053 .. J0Q ..oooeiiiiieeeeiiieeene MassMutual Core Bond Fund ..............ccccccee LMAL) NIA....... Company Ownership.. .100.000 ... [MULIC ..oooiiiiiie e
Massachusetts Mutua
20000 L. s | e 04-3539084 .. | .............. 0000916053 .. J0Q ..eooeiiiiieeeeiiiieeeee MassMutual Disciplined Growth Fund ............ AL NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3539083 .. | .............. 0000916053 .. |0Q ..oooeeiiiieeeeiiieeeee MassMutual Disciplined Value Fund .............. LMAL) NIA....... COMPANY ..eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC .oooiiee e [ e s
Massachusetts Mutual Life Insurance
20000 L. s | e 01-0821120 .. | ..oooernnenee 0000916053 .. |0Q ..oooeiiiiieeeeiiiieeee MassMutual Diversified Value Fund .............. LMAL) NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512590 .. | ...ooooennen 0000916053 .. |0Q ..oooeeiiiieeeeiiieeeee MassMutual Equity Opportunities Fund ......... AL NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiie e 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512589 .. | ........c.... 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee MassMutual Growth Opportunities Fund ......... MA.....] e NIA....... COMPANY .. OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 .| s e e 03-0532475 .. | .eeeeerrnnnn 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee FUND e LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512596 .. | .............. 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee MassMutual Mid Cap Growth Fund .................. LMAL) NIA....... COMPANY ..eeeiieee e OWNership.....ccoeiuiiiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3464165 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Premier Diversified Bond Fund .... MA.....] e NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
. 0000 ... ..| 92-1441036 .. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee L MAL NIA....... Company Ownership.. .100.000 ... [MULIC ..cooeiiiiiee e
Massachusetts Mutua
20000 .| s e e 45-1618222 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Select 80/20 Allocation Fund ..... LMAL) NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3584138 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Select Fundamental Value Fund .... |..MA.....]...... NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3557000 .. | ...ocoornnneen 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Select Overseas Fund ................ LMAL) NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 L. s | e 92-1427882 .. | ..oooeennen 0000916053 .. |0Q ..oooeiieiieeeiiiieeee 2065 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiieeeeee 298,100 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3464205 .. | .............. 0000916053 .. |0Q ..oooueiiiieeeeiiiieeene MassMutual Small Cap Growth Equity Fund ..... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3424705 .. | ..oooernnnen 0000916053 .. J0Q ..eooeiiiiieeeeiiiieeeee MassMutual Small Cap Opportunities Fund ..... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 02-0769954 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeee MassMutual Small Cap Value Equity Fund ...... CMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiieeee e [ e s
Massachusetts Mutual Life Insurance
20000 .| s e e 26-0099965 .. | .............. 0000916053 .. |0Q ..oooeiiiiieeeeiiieeee MassMutual Strategic Bond Fund .................. CMAL) NIA....... COMPANY ..o OWNership.....cceiiiiiieie e 2100000 ... [MULIC .oooiiieee e [ e s
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STATEMENT AS OF JUNE 30, 2023 OF THE Massachusetts Mutual Life Insurance Company

Asterisk

Explanation

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

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

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




STATEMENT AS OF JUNE 30, 2023 OF THE 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

€lECtroNICaIlY WIth the NAIC? .........cvouivieieieiee ettt ettt ettt e ettt a et sese s es e s et e b e b e s e s et es et s et et e s et e s e ss s et e s et et et et eseen s es s e s et et et esnsn s e snanaee 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? .............cccociiiiiiiiieieeceiceeee ettt s s s s aens 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? ... NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

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

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

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

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

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 QUAET. ...........ccoeiiiiiiriiriee s YES

Explanation:
Not required
This line of business is not written by the company
Not required
Not required
Not required
Not required
Not required

Not required

Bar Code:

TR T

6 5 9 8 5 2 0 2 § 4 9 0 0
TR

6 5 9 8 5 2 0 2 § 3 6 5 0
e L
XXXV [Document Identifier 445]

6 5 9 8 5 2 0 2 § 4 4 5 0
sz = | WM WANM AR
Actuarial Guideline XXXV [Document Identifier 446]

6 5 9 8 5 2 0 2 § 4 4 6 0
ety ieessitacsaiia i | NN NN AL A
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 5 9 8 5 2 0 2 § 4 4 7 0 0
rmseszssssetasiis = | NN A
Actuarial Guideline XXXVI [Document Identifier 448]

6 5 9 8 5 2 0 2 § 4 4 8
rmesasssssasasiavss i o | NN NNO A
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 5 9 8 5 2 0 2 § 4 4 9 0
vttt e e M A A MO

6 5 9 8 5 2 0 2 § 7 0 0 0
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STATEMENT AS OF JUNE 30, 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 19,979,257 |eoveeeeeeeeeeeeeeeeeeees e 19,979,257 |ceveveeenee 20,001,607
2505. Disallowed interest mantenance reserve . 724,768,171 |... 724,768,171 |...
2506.  Pension plan @sSet .......cccceiiiiiiiiciiiiieeeee s o 665,174,877 |................ 665,174,877 .o oo
2507.  Cash advances 10 agents ........ccooooiicicccieieecceee e o 303,896,732 ... 303,896,732 | e
2508. Receivable for commissions and expenses on long-term lease ... 19,096,636 |... ... 79,096,636 |...
2509. Intangible assets .......cooooioioieieieice e ... 37,312,168 |... ... 37,312,168 |...
2510.  Bills receivable ..o o 50,397 | 50,397 |...
2597. Summary of remaining write-ins for Line 25 from overflow page 1,830,278,238 1,810,298,982 19,979,257 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 128,383,059 |...oovcveeee 68,839,651
2505.  Deferred inCome [1aDT 1T 1Y ..ottt ettt s st en e st s e nannnennnns |eeerenenenenens 24,777,932 |....ooooe... 26,963,691
2597.  Summary of remaining write-ins for Line 25 from overflow page 153,160,991 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 38,814,687 |...ccveeeene. 41,569,157 |coeeeeee. 94,469,978
08.305. MiSCEITANBOUS INCOME .......oeeeveeeecececececieie ettt ettt s s e e s s s s seseseseanans [ornenenasenesas (79,295,833)|....c.cocveve (50,022,202)|......c.coeu... 84,818,527
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (40,481,146) (8,453,046) 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.  Reinsurance ceded adjusIment ..........ccooooiiiiiiiieiiieccee e o (340,465)................ (78,725,939) ..o (86,272,996)
2705. Change in reserves due to reinsurance agreement .........ccooiioeiiiriniiinseeeeee s [oeesessese e nenenes [oenereieeeeeas 2,260,761 |cooveeeeee 20,592,088
2706. Market value adjustment TranSTer ..o ot oo (478,928) ...
2797. Summary of remaining write-ins for Line 27 from overflow page (340,465) (76,944 ,106) (65,680,909)
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STATEMENT AS OF JUNE 30, 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 . .2,997,090 |... 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 CUIreNt YEar's AEPIECIATION .............c.c.euiuruiiiieieteteeeeee ettt et es e s s sttt esesess s s s s sesesesessanasssseseseseseanas |oeeseseseueaenene 15,634,945 | 36,353,628
9. Book/adjusted carrying value at the end of current period (LINES 142+3+4-5+6-7-8) ........ccocvoveeveueuereeeeeeeeeeieseeeseeesenesenenes oeseeeneenennas 342,110,419 | 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) 342,110,419 354,748,274
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 .........coviiieeeecececceeeee ettt e s es e e eas s s seseseseaesnesnnnssnsnanns |reeeeseneenees 814,872,963 |............ 2,296,752,966
2.2 Additional investment made after CQUISITION ..............ccceiiveeiieeeetet s e st et et ees e st eseeeesesesssssesesesenssnesesssnassesesens |eeeseseneenees 235,490,658 |............... 424,032,794
3. Capitalized deferred INtErest NG OtNET ............cccvcvivoiieeeeteecceeee e ettt ceee st e ettt ees s et ess e et e st eseas s esssssesesesesssnsessnssssesesennanas |oesseseseneaenens 15,621,971 | 32,386,748
4. ACCTUAI OF GISCOUNE ...ttt s a2 s s e ettt [ooneenineennienineas (487,440) ... 14,924,106
5. Unrealized valuation INCrEASE (AECIEASE) ..........uiuiiuiiuiiiiitiiti ittt bbbt bbbt b bbbt b bbbt bbbt bt e sttt nbe b [omeeeen oot
6. Total gain (loss) on disposals .................... ..(19,189,541)...
7.  Deduct amounts received ON GISPOSAIS ...........c.c.eveuiiiieieieeeeteeeetee et ee et et e et et et se et ese et es e s es e s e s e s et esseseseesesseseseesessnesenns oeeeeeennens 1,450,408,094
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........covveirueveieuiiiriieieieieeeee s [oeeeeeeeeeeens 10,644,623 |................ 11,056,884
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeoeeirieveiereeeenenis foeeeeeieeeeenns 118,836,852 |............. (265,231, 166)
10. Deduct current year's other than temporary impairment rECOGNIZEA ...........cccvriririririerereieriinesesisieietee e sesessens [eoeseosieeeenenas 12,786,072 |....cococc..... 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) ... 24,663,270,602 |... 24,971,963,928
12, TOtal VAIUGHON BIIOWANCE ........veeieiaieiaiteia et s et s ettt [ronesnineenineas (35,194,266 |......cooveeeeeieeeeecen
13.  Subtotal (Line 11 plus Line 12 24,628,076,336 |.......... 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) 24,628,076,336 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 ACQUISIION ..........c.eueveiiceceeeeie ettt cae ettt s e e s s s s s aeae s s s nseaesesssansassssesesansanansnnas [eeesescacaesens 653,159,458 |........c....... 926,646,083
2.2 Additional investment made after CQUISITION ................c.cueuiuiiieiiieieictetct ettt es s s s s sesessss s ensnenans |oeeeenenenas 1,021,259,804 |........... 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.cveveveuiuieieieeeieetetesesesee et et setetesessae s ssesesesesesessss s st ssesesesesesssssasssesesesesessansssans |oeeseseneaeaeaens 83,348,389 |............. (368,153,834)
6. Total gain (I0SS) ON AISPOSAIS ........c.cueueuiiiieteteececeeeeie et et e e ettt et eseae s s st esesesesss s s s st et et esessasassssesesesesesssnsnssssesesans [oeserenmeneneneseaeaene (50,378)|... ... 31,348,188
7. Deduct amounts reCeived ON GISPOSAIS ...........ccovvveveveuereeeeeiceieeetetete sttt eseae s s st et et et esessas s st sesesessssssanssesesesesesnans [oeseeesennennns 828,725,733 |............ 4,952 577,885
8. Deduct amortization of premium and dEPrECIALION .............c.c.cviviveueuirieieee et eteteee ettt s et sesessss s s s besesssnnens |eeeeeeeeeaeaeieneeaes 581,584 |...cccviiiine 1,170,439
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ceueuiurieevieereieteseeiesee e sessssses s sesesssnesenanans|oeeeeeeseeeeeiens 47,438,738 |.....covee 1,620,012
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceeveveveveveuererieieeeeeseeeeteteses s eseseses s snsnans [eoeseeeneneneeas 60,851,449 |....occeeniee 20,284,437
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. 13,255,399,705 |... 12,340,402,460
12.  Deduct total NONAAMItEA BMOUNLS .......c.cvovveeeceeeeeee i cececeeeeteeeecaeseeesessecaeseae s s sasaesesesesssesssssesesssssassssesesssssssesesassssssassnsasnanas |oesesesesesenanns 43,190,822 |.....ocvveene 43,994,285
13.  Statement value at end of current period (Line 11 minus Line 12) 13,212,208,883 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 163,056,331,820 |......... 150,758,481,945
2. Cost of bONAS aNd STOCKS ACQUITEM ...........cueiveuieeeiieietieeeteeeteeee ettt ettt et et e et es et ese s es st es et et e e eseseeseasesensesesesesnans [eeeeseaens 15,051,302,040 |.......... 45,554,452 ,552
3. ACCTUAI OF QISCOUNT ...ttt n sttt [eosneneneneanen 145,526,987 |.............. 290,264,109
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (98,050,786 |......coucnv. (794,150,078)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns ....(329,105,921) ... ....(403,895,086)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eueuiiiiieeeeeeeeeeeeeee e eeeee et n e s seseseseananannnenan |oeeeeeees 11,310,368,584 |.......... 30,376,581,148
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieueeteteetet ettt et e et sttt st te e et et et e e et e e et essstesestese st esessese s ebensatensssessstessssesesserens [oeeeesensesennans 90,639,365 |......c........ 168,675,549
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE .............cccuvvieiueueiiiiiieeeeeeieiseeeeseie et sssese s snsssens[ecseesessenacaas 513,367,798 |.......... (1,394,352,669)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 99,960,155 |................ 440,227,144
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ocoeeveeeereneririens foovericcicccns 368,725 |... 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 166,838,772,559 |......... 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) 166,838, 772,559 163,056, 331,820
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STATEMENT AS OF JUNE 30, 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 bbbttt b ettt b et b e e 76,131,438,163 |.......... 39,415,970,701 |......... 35,588,144,955 |............. (980,156,595)|........... 76,131,438,163 |........... 78,979,107,314 | oo 73,982,473,782
2 Y [ - SO SO SRR TP RUSRR 56,469,091,3% |......... 137,585,112,236 |......... 139,643,868,328 |............ 1,576,511,054 |.......... 56,469,091,3% |.......... 55,986,846,355 |.......coeerrrreirieniinie [ 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 5,185,438,623 |................ 191,384,305 |............ 1,252,000,269 |................ 120,852,038 |............ 5,185,438,623 |............ 4,245,674,696 |.......oooveeceeeeceene [ 5,496,598,645
. INAIC 4 (@) ettt bttt h bt h et bt bt bttt ettt ettt te e te et [rere s 3,051,998,891 |....ccoocee. 415,695,172 |..ccovvneee. 200,774,075 |...cccuvenee. (462,210,037)............ 3,051,998,891 |........... 2,804,709,952 |.....covivrieinienienienns [ 2,888,214,591
5. INAIC B () ittt b bbbt [re s 2,552,231,212 | 43,323,573 |.oococee 91,492,187 |..covenee. 110,311,141 [........... 2,552,231,212 |........... 2,614,373,739 oo [ 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 300,509,662 6,104,130 74,851,703 85,015,383 300,509, 662 316,777,472 436,957,441
7. Total Bonds 143,690,707,945 177,657,590, 116 176,851,131,517 450,322,984 143,690,707,945 144,947,489,528 141,165, 174,484
PREFERRED STOCK
8. INAIC 1 bbb bbbttt enns [reer s 198,736, 131 [ o oo [ 198,736,131 [.ooenee 198,736,131 [ e 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 89,999,708 |..ocvveciriiciene 306,319 [ [ (1,262,223)|........ccuc.c. 89,999,708 |...covvrvnne. 89,043,804 | e 71,565,877
TO0. NAIC 3 bbb e bbbttt b ettt [sere e 25,855,087 |......oeiieeiieciricirieinis e o (429,400)|................. 25,855,087 |...ccvrenne 25,425,687 | [ 148,565,807
TR 72 (PSSO TR SETSRRSTSRSTTRRPRY NSRS 5,625,740 |oeeiiiiiiiienrriceeies [ [ 1,081,943 | 5,625,740 |.cocirririnnne 6,707,683 |......coovevirricciiiris oo 5,192,519
T2, NAIC B bbbttt [sere s 13,582, 761 .o [ [ (43,042) ..o 13,582,761 |..ovveeneee 13,539,719 | e 12,585,408
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 34,570,399 2,999,996 3,494,271 34,570,399 41,064,666 14,766,010
14, Total Preferred StOCK ..o 368,369,826 3,306,315 2,841,549 368,369,826 374,517,690 451,411,752
15. Total Bonds and Preferred Stock 144,059,077,771 177,660,896, 431 176,851,131,517 453,164,533 144,059,077,771 145,322,007,218 141,616,586,236
(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 $ oo 1,725,228,993 : NAIC2 $ oovvev. 3,129,504,060 ; NAIC3 $ .ooovevvevnrae. 2,025,320 NAIC4 $ oo TNAICS $ e i NAICE $ oo, 255,403




STATEMENT AS OF JUNE 30, 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 1,408,632,177 XXX 1,402,549,227 5,399,273 55,121
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.ceoiuiiieieieeeeeecece ettt ettt ettt et s e s s s et et esese s sssseseseseanas [ereseneenes 1,719,583,820 |............ 1,296,966,809
3. ACCTUAN OF GISCOUNL ...ttt et et eee et sseeeeee e essaesesee e e s esesesee e eseseeeeee e e seseeee e e e e sesesee e s e e seaeseses s ananseseses s snsnsesesesnsanansens [orernnacacisenen 12,685,195 ..o 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.ceuiieeieeeieeeeeieece ettt eee et e ettt eseseasas s s s et et et esssssssssssesesesesesssssssseseseseseseanas |oessesesesesenenenenaes (1,343) | e 3,129,406
6. Deduct consideration reCeived 0N ISPOSAIS ................ceueuiuiiiieieieietetetesieeeeseete et sessse s s s sesesesesesessesssssesesesesesesssssssasesesesessanas |oeesesesennnens 848,816,485 |............ 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 1,408,632,177 |............... 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) 1,408,632, 177 525,180,990
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STATEMENT AS OF JUNE 30, 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 YEAI) ........c.ccuiiiieiueriiieiesisetesessssssesssesessssssssssesessssssssesesssssssssesesessssssssssesesass | sesessssses 8,010,881,255
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveuiiiieiiiieieteiiiieiesete ittt se s ettt e st s s sese s s sssssseseses s sssseses et s s sssesesessssnsnseses tatstsetesisnenes 66,006,177
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.evivueuerereiieeeseteseitsesese e sssss s sesesesssssssseses et s ssssesese s s s s se s et et ssssssss ettt s s ses et et et s nse s et e s s sansnsesesesans ebesisstasees (436,781,140)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieieiteteieiteetete ettt et ee st esese s s et sssese s e bt et ssseseb e bbb e e s ebebesesseses b e b st seses et et st sn et ebe bt assnsnsebebasans eattseietanns (194,307,711)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieteteieiee ettt ettt ettt s e s e s st s sses et et s saeses et e s s s sssesesessssssnsssesessnsnansesass ertstssierenn (119,833,834)
AATIOTHZAtION ...t e85 At ns | thsbese st 89,189
.............. (394,936,877)
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-6+T+8+9) .......cccviruireieiiiieiereieiieesesesess st saesesessnns aeeesssseees 7,170,784,726

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCt NONAAMILIEA @SSELS ......ccueiiiiiitiiiicii bbbttt a et a et e bt bt e b e e b e e b e e e b e ea b e e ae e eh e e 4h e oAb £ e b e e bt e b e et e e et e ebe e s beeabeesbeeabeeabe eeabeeareeareenreanreaeeaeearees

Statement value at end of current period (LINe 10 MINUS LINE 1) c.....oiiiuiueuiiiiieeecteteiie ettt es ettt ss bbbt sss bbb s st s bbbt sssnsebebesassssnsssebesans | treseiesanas 7,170,784,726

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c...occeueueueeeeceeeeeeeesesesssesesesesessssesesesesssssesesesesssssssesasssasassssasassasanss <essssssesesasa 18,122,637
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ccoiiiiiiiiiiiiiii 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, PIIOT YA .....ccuiiiiiieiiie ittt ettt ree s e sieese e se s e bbb sa e e seabesaesssessessaessressreesreeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS ............cccccoeereieeee cevverererenens (10,962,117)
18,122,636 ................ (29,084,753) ..o (29,084,753)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ecuiiiiiieiiie sttt ettt see s eesseesres s e e s e e b e s e s b sae e seabessesssessiessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinNuS ............ccccceeeveieeee covverererenens (10,962,111)
3.24 Section 1, Column 19, Prior YEAr PIUS ............cevevevieeeeeiiieierereeiseseeeies erereressesenens 18,122,636
3.25 SSAP NO. 108 @QJUSIMENTS .........ocvcvcvevieieie ittt teaease e ees <tesesetaesesesbesesesenetaeseaes aeaessssesesens (29,084, 747) ................ (29,084,747)
SUDLOLAl (LINE 3.1 MUNUS LINE 3.2) ....eeeieececeeeeeeee ettt e s eaeaetete s s sasaesese s s s sesssesesesesssasssses s asssssseseses s ssasasses s s ssssseses s s asanses et s s e snsssesasassssssesesessanas S4ssssssesesesasnsssnsesasanas (6)
Cumulative variation margin on terminated contracts during the YEar ..............c.c.cueveueveueuiieeeeieeieeveses sereseseeeeeeeas (27,307,209)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt es e seasanas eeseseseseeeas (45,429,844)
4.23 SSAP NO. 108 AQJUSIMENLS ........coiiiiveteteeieiie et tetes s s e teseseas eeeesesesesesee e sesasbesetereee ereseeassesses (45,429,844)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ...eeoeeeeeeeceeeeee ettt ee et e s s ae e et s s s asaesese s s s asasseses s ssssseteses s ssssssseses s s ssseseses s asssses et s s assssnses s s sssnsssesanssananansn 2ansesesessnnas 18,122,635
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiiiiiiieti ettt ettt ettt eesaeeeaeesheesh e e ehe e b e e beea bt ea bt ea et ea e e sheeeheeebeeabeebeen Seemeeeasesaessaesaesaeaaaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINALIONS iN PHIOT YEAT ............cvovcueeeieeeecececeeeeeeeeeeeeeee e eeeeee e e te e s saeseeeses s s aeaeeesesessananan 2sesesesesasnas 10,962,112
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cccruerereeeeeeeeeeeeeeeeeaeaeteeesesseeae e sesessassesesesesssssassesesassssessesesananas <eesassasssseen (10,962,117)
Deduct total NONAAMIEA @MOUNLS ..ot et et e e e e e e h oo e e et e e oo R e £ e e £ R e £ R e SR e £ Ee £ R e £ R e e e e e R oo R e e et e R e e R e ee e e R e eaeeeeseeeeesee s maeemeeseeseneeeeeeeeneeeenes

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.ovvcueueieeeeeeececteteeeeeeeceete et esesssaetesesesessssetesesesensssssesesesensssssesesesensssssesesssensssssesesasanns Sansssesesesana (10,962,117)
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STATEMENT AS OF JUNE 30, 2023 OF THE Massachusetts Mutual Life Insurance Company

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

GoIs

1 2 3 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 Carrying Effective Maturity Carrying Other Carrying
Number Description Description Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

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

57620%FX4 ... Corp Inv Grade Equiv Bonds .......... ..27,019,323 |........... 13,912,287 [09/05/2023 ..... 06/03/2051 ..... (12,735,390) | 42086P-AC-7 . |.. ...27,000,000 ...26,647,677
Evergreen Basket of Long Fixed Rate FIRST MARYLAND CAP I-LIMITED

57620%FX4 .......... Corp Inv Grade Equiv Bonds .......... |1 oo i [ 12,236,217 |........e. 11,635,000 |09/05/2023 ..... 06/03/2051 ... [eeeeeeeiiiiiee e e [ 320808-AD-0 . [GUARANTEE NOTE .......ccevvvvveeiiiinns [2 i foees 12,236,217 |........... 11,635,000
Evergreen Basket of Long Fixed Rate BLUEMOUNTAIN CLO XX111 L-BLUEM

57620%FX4 .......... Corp Inv Grade Equiv Bonds .......... |1 ooiiiiiiiiiiiiiiiiniiiis | [ 10,000,000 |............ 9,714,940 (09/05/2023 ..... 06/03/2051 ... [eeeeeeeiiiiee e e [ 09620L-AE-5 . [2018-23A B ...ooooiniriiiiieiiiiiienees [T e 10,000,000 |............ 9,714,940
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

57620%FX4 .......... Corp Inv Grade Equiv Bonds .......... |1 ooiiiiiiiiiiiiiiiiniiiis | [ 19,092,689 |........... 18,308,352 [09/05/2023 ..... 06/03/2051 ... [eeeeeeeiiiiee e e [ 03328Y-AG-9 . [2018=1RA C ..eoverrirneiieciiiieeenees [T e 19,092,689 |........... 18,308,352
Evergreen Basket of Long Fixed Rate CCOF Onshore Co-Borrower Revolving

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .........cccccceviuvnnnninies |oennnnn. 264,000,000 |............ 7,900,000 |.......... (34,724,990)  11/29/2012 ... 11/29/2042 ..... Interest Rate Swap - OTC .....cooee |oeriinnnnnnnniiiiiiens foeeeenne (42,624,990) [ 12499%-MM-8 . JLoaN ...evvveiiniienieniiiiiinieeeeiene [T e 7,900,000 |..euvveennns 7,900,000
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninninin Jooviiniiiiciiiiiieeees feeeiiiinns 3,094,4% |............ 2,978,771 | 11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 83149F-AD-6 . | SLM Student Loan Trust 2006-6 ..... [1 ..ccooorriiiiiinnnnniniiinns s 3,094,496 |............ 2,978,711
Evergreen Basket of Long Fixed Rate GILBERT PARK CLO LTD-SERIES 17-1A

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiininiiiins fovininniciiiiiineeees feneiiinns 22,905,515 |........... 22,822,969 |11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 375415-AA-4 . JCLASS A e [T [ 22,905,515 |........... 22,822,969
Evergreen Basket of Long Fixed Rate OCP CLO 2017-14 Ltd-SERIES 17-14A

57629%AC5 ... ABS Bank Loans and Corporate Bonds |1 .. ..13,100,000 |...........12,801,006 [11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC 670970-AC-9 . [CLASS A1B ... ...13,100,000 ...12,801,006
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 8,000,000 |............ 7,841,016 | 11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis 38137H-BW-7 . J2015-11A CLASS BR2 ....oovvvvveeeeeeees [ 1 e e 8,000,000 |...eevveennn 7,841,016
Evergreen Basket of Long Fixed Rate Signal Peak CLO 8 Ltd-SPEAK 2020-8A

57629%AC5 ... ABS Bank Loans and Corporate Bonds |1 .. ..10,074,040 |............ 9,559,770 [11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC 56845N-AE-0 . [C ... ...10,074,040 ....9,559,770
Evergreen Basket of Long Fixed Rate 522 Funding

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinns foovinniniiiiiiiieenees foneiinnns 10,000,000 |............ 9,591,720 (11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 33833V-AE-5 . J2021-TA B .eeveeiieiiiiiiieeceieeens [ 1 [ 10,000,000 |............ 9,591,720
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

57629%AC5 ... ABS Bank Loans and Corporate Bonds |1 .. ..11,050,000 |...........10,857,266 [11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC 03331J-AJ-1 . |2018-10A B .. ...11,050,000 ...10,857,266
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppol

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 15,000,000 |........... 14,746,290 (11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnniniiiiiiiens o 38137M-AK-3 . J2016-12A AR ...evvvereiiiiiiineeeee [ 1 e 15,000,000 |........... 14,746,290
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 4,500,000 |............ 4,308,120 (11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 03767M-AJ-7 . | Apidos CLO-APID 2018-29A B ......... [1 «occriiiiiiiiiiiiiieiiiines o 4,500,000 |[............ 4,308,120
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1V Ltd-SERIES 18-

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 19,600,000 |........... 19,428,872 (11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 17181T-AA-9 . [4A CLASS A1 oo [ T s o 19,600,000 |........... 19,428,872
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiiniiiiinns fooviininniiiiiiiieeeees foneiinns 12,000,000 |........... 11,712,900 | 11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 04017J-AE-1 . | ARES CLO Ltd~ARES 2018-49A B ...... [1 cccvrriiiiiiiiiiiiiiiiiiien feeees 12,000,000 |........... 11,712,900
Evergreen Basket of Long Fixed Rate Elmwood CLO I11 Ltd-ELMW3 2019-3A

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiiss foovininniiiiiiiieneees feneiiinns 60,000,000 |........... 59,037,420 | 11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 20002H-AL-3 . AR ooiiiiiiiiieeecrieee i [T e 60,000,000 |........... 59,037,420
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-SERIES 2015-

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,220,000 |......oeeenn 1,088,838 | 11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 056162-AU-4 . |IA CLASS DR .....ovvvvieeiiiniiinniiiin [2 i e 1,220,000 |...evvennnn 1,088,838
Evergreen Basket of Long Fixed Rate BABSON CLO LTD 2015-11-SERIES 15-2A

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccviviiiiininiiiins fooviinnneniiiiiiiinees feneiiiiiinns 196,970 |.....occvvenns 189,678 [11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 06759F-AE-6 . |CLASS C1R ...ooooevriieneiiiiieeeeenen [ 1 el 196,970 |...ooouvvneenns 189,678
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629%AC5 ... ABS Bank Loans and Corporate Bonds |1 .. .. 126,125,000 |......... 126,125,000 |11/29/2012 ..... 11/29/2042 ..... Interest Rate Swap - OTC 515095-M1-6 . .... 126,125,000 |......... 126,125,000
Evergreen Basket of Long Fixed Rate

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 ..........ccccceecveeieiiiis |oennnnnn. 100,000,000 |........... 12,000,000 |........... (1,823,597) [ 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC B7TT12K-AC-3 . e [ 1 [ 12,000,000 |........... 11,783,448
Evergreen Basket of Long Fixed Rate

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 12,299,944 |........... 12,195,358 (12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 056162-AN-0 . JAR ..oooiiiiiiieeiiiiiieeeeiieeeeeee [T e 12,299,944 |........... 12,195,358
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 3--ANCHC

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,200,000 |............ 3,131,885 [12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 03330A-AC-6 . J2014-3RA B ...oooonrveieieiiiiiiieenees [T e 3,200,000 [............ 3,131,885
Evergreen Basket of Long Fixed Rate

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 65,000,000 |........... 64,295,465 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 87271L-AJ-1 . | TIAA CLO | Ltd-TIA 2016-1A AR ..... [1 cocrreiiiiiiiiiiiiiiiee [ 65,000,000 |[........... 64,295,465
Evergreen Basket of Long Fixed Rate

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiinninie foovinnniiiniiiiiienens feeeiiiinns 5,900,000 |............ 5,799,960 (12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 87250R-AB-0 . | TICP CLO XV Ltd-TICP 2020-15A B .. [1 .ocevveriiiiiiiiiniiiiiiinns [ 5,900,000 [............ 5,799,960
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 1,928,459 |............ 2,038,781 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 429827-AR-9 . J2004-1 CLASS B ...ooovvvvrieeneiinens [ 1o e 1,928,459 |............ 2,038,781
Evergreen Basket of Long Fixed Rate JPMorgan Chase & Co-SENIOR

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,106,728 |............ 9,514,893 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 46647P-AR-7 . JUNSECURED ........coovevvuvrennnnniinnns [ 1o e 10,106,728 |............ 9,514,893
Evergreen Basket of Long Fixed Rate

57629*AE1 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..10,000,000 |...........10,019,260 [12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC 04019R-AG-6 . | ARES CLO-ARES 2022-66A B . ...10,000,000 ...10,019,260
Evergreen Basket of Long Fixed Rate WACHOVIA STUDENT LOAN TR-M

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 ..........ccccccoeceiveenninies |oennnenn. 100,000,000 |............ 6,084,637 |........... (7,856,238) [ 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC ....ccoeee |oevvnnnneneiiiiiiienns foeeenne (13,607,045) [92977H-AG-3 . [1 B ..occvvrerieiiiiiiiiicciiiiniieeneees | 1o s 6,084,637 |............ 5,750,807
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2017-1 Ltd-WELF 2017+

57629*AD3 ... ABS Bank Loans and Corporate Bonds |1 .. ..20,018,830 |........... 19,834,400 [12/27/2012 ..... 12/27/2042 ... Interest Rate Swap - OTC 949506-AN-7 . 1A AR ...20,018,830 ... 19,834,400
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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 |........... 29,479,500 [12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC 83004L-AC-9 . ...30,000,000 ... 29,479,500
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiiins foonininniciiiiiieneces foneiinnns 23,000,000 |........... 22,821,658 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 06760P-AE-1 . [2018-3A A2 ....oovviirneiieniiiineenees [T e 23,000,000 [........... 22,821,658
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-SERIES 18-

57629%AD3 ... ABS Bank Loans and Corporate Bonds |1 .. 9,500,000 |............ 9,313,449 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC 55821A-AE-8 . [28A CLASS B .... ....9,500,000 .... 9,313,449
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,700,000 |............ 6,599,895 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap — OTC ....ccovee |oeviinnnnininiiiinens [ 06760B-AC-6 . A2 ..oooiiiiiieieeiiiiiineeeeeiieeeeeen [T e 6,700,000 |.....oeeennn 6,599,895
Evergreen Basket of Long Fixed Rate

57629%AD3 ... ABS Bank Loans and Corporate Bonds |1 .. 3,250,000 |............ 3,086,415 | 12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC 087598-AE-8 . ... 3,250,000 ....3,086,415
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 1,534,604 |............ 1,469,763 |12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ T84424-AE-3 . |1 CLASS B ..evveeeeeeiviieeeciiiieeenns [ 1 e 1,534,604 |............ 1,469,763
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 6,331,091 [............ 6,113,667 |12/27/2012 ..... 12/27/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 62083P-AB-1 . | Nakilat Inc-SECURED 144A ............ [1 cociiiiiiiiiiinn o 6,331,001 [............ 6,113,667
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnnns |oevinns 100,000,000 |............ 6,000,000 |........... (7,704,003)| 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC .....ccoeee |oervinnnnniniiiiiieens foeeeenne (13,594,401)| 38138B-AG-5 . [3A BT ..ooouvviiiniiiiiiiinieciiiieeens | 1 e 6,000,000 |....cvvennnn 5,890,398
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiinss foovinnnniciiiiiieeeees foeneiiins 20,149,420 |........... 19,521,780 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 56845N-AC-4 . B .eveeiieiiiiiiineeiirieeeeeeieeeees [T e 20,149,420 |........... 19,521,780
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 |........... 13,350,865 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 55954K-AN-5 . |CLASS BTR ...ooeiinniiiiieiiiiiieeeeeens [ 1 e 13,750,000 |........... 13,350,865
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 |........... 34,186,683 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 13B76N-AL=7 . [AR weeeeeeeiiiiiiieeeecireeeeeeeieeeees | T 34,745,000 |........... 34,186,683
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 13,142,322 |........... 13,553,670 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o RITN-AJT o | [T e 13,142,322 |........... 13,553,670
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*AF8 .......... |ABS Bank Loans and Corporate Bonds |1 .. 2,038,775 |............ 1,973,880 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 64033T-AB-9 . |2015-3A CLASS B .. ....2,038,775 ....1,973,880
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 |............ 2,939,094 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis 87248K-AS-3 . AR ..evveiiiiiiiiiiieeeiieneeen [T e 3,000,000 |-..uvveeenns 2,939,004
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57629*AF8 .......... |ABS Bank Loans and Corporate Bonds |1 .. 1,000,000 ... ....084,471 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 94950J-AA-9 . [CLASS A . ... 1,000,000 .984,471
Evergreen Basket of Long Fixed Rate HPS LOAN

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 4,000,000 |............ 3,873,152 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o A043TL-AE-2 . A2 oo [T 4,000,000 |...uvvvennnn 3,873,152
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 5,060,000 |............ 4,787,479 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 92917A-AE-6 . | Voya CLO Ltd-SERIES 18-1A CLASS B [1 ..cevvveiiiiiiniiiiiiiiiiiie [ 5,060,000 |......ecennn 4,787,479
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 |............ 3,028,886 |12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 87168G-AG-4 . [0 .evvveeeeinriieneeeiiiieeneeeiiieeeees [T e 3,150,000 [............ 3,028,886
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 |............ 3,031,373 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 33836J-AG-4 . |eeeiiieeeeeeeiiee e [T e 3,200,000 [............ 3,031,373
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 |........... 10,021,860 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 617924-AE-5 . [18A B ..evvveeeeiiiiiiiicciieeeeeeen [ 1 e 10,000,000 |........... 10,021,860
Evergreen Basket of Long Fixed Rate

57620%AH4 ... ABS Bank Loans and Corporate Bonds |1 .. ..29,200,000 |........... 15,152,152 [12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 94950J-AA-9 . ...29,200,000 ...28,746,553
Evergreen Basket of Long Fixed Rate

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,556,087 |........... 13,467,376 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 06759F-AB-2 . |CLASS AR ...eeevveviniiiieneniiiieeeees [T e 13,556,087 |........... 13,467,376
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 |........... 19,442,200 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 04017T-AE-9 . [CLASS B . ...20,000,000 ... 19,442,200
Evergreen Basket of Long Fixed Rate TICP CLO

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,600,000 |............ 1,518,733 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 8724BM-AN-2 . JCR2 ...evveeeeiiiiiieee e [T e 1,600,000 |............ 1,518,733
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 |............ 4,021,588 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 12551R-AE-8 . (1A CLASS C ... . ... 4,200,000 .... 4,021,588
Evergreen Basket of Long Fixed Rate Benefit Stree

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 1,100,000 |............ 1,079,086 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 08179M-AC-3 . [15A A2A ..ooiiiiiiieeiiiiieeeeceene [T e 1,100,000 |............ 1,079,086
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 |............ 7,929,637 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 151895-D8-5 . Note Ser .........cccovevveriiiinennnnns [T o o 8,575,000 [............ 7,929,637
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 |............ 9,021,843 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |ooveinnnniniiiiiiiens o 067620-AC-1 . [BA B ooeevieeeeeiiiiiieeeeciieeeeeee [T e 9,000,000 |-..uvveennnn 9,021,843

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 - OTC .....ccooee |ooreiiinnneiniiiiinnes foieiiiiiiiiiees 186858-AC-6 . |Facility ....occceeveeeiiiiinnnneneees [T oo o 13,000,000 |........... 13,000,000




¢'S0IS

STATEMENT AS OF JUNE 30, 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 BlueMountain CLO 2015-4 -SERIES 15-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinninnnins |oevinns 100,000,000 |........... 20,000,000 |............ 5,895,699 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC .....ccoee |oervinnnnnnniiiiiieens foeeeene (13,594,401)| 09628N-AQ-5 . [4A CLASS AR ......oeovvvvvinnnennnnnnns | T oo o 20,000,000 |........... 19,490, 100
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 |........... 11,975,407 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 64031D-AB-6 . [BA CLASS B ....ooouvvvveeeiiiiiiieceeens [T e 12,050,000 |........... 11,975,407
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-SERIES 15-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 1,949,016 |............ 1,703,833 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis 63930F-AC-4 . |1 CLASS B ...eeevveiiiniiieeiiiiiiieens L U R, 1,949,016 |............ 1,703,833
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 5,000,000 |............ 4,868,880 |12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 12550G-AE-3 . | CIFC Funding Ltd-CIFC 2018-5A B .. [1 ..cccovviriiiiiiiiiiniiiinins o 5,000,000 |....vvvennns 4,868,880
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 |............ 6,561,068 |12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o TT341D-AE-7 . [BA CLASS B ..ooooiivieeieiiiiiieeneees [T e 6,750,000 |.....vveennn 6,561,068
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 |............ 3,463,898 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 87249C-AE-1 . [0 weveeeieiiiiieie e L U R, 3,600,000 |....ovvennnn 3,463,898
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 3,200,000 |............ 3,138,525 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis 48250R-BN-5 . | KKR CLO 12 Ltd-KKR 12 BR2 .......... L U R, 3,200,000 [............ 3,138,525
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 |............ 4,162,344 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 75888M-AG-5 . [BA CLASS B ...ooovuevveeiniiiiiieennens [T e 4,250,000 |[............ 4,162,344
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 |............ 5,092,558 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o AIB4X-AG-0 . TA BT oo [T e 5,200,000 [............ 5,092,558
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 |........... 37,773,420 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 06762L-AM-0 . [TA AR .eovveiieiiiiiice e T [ 38,600,000 |........... 37,773,420
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 6,813,534 |............ 6,602,145 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis 032095-AH-4 . | Amphenol Corp-SENIOR UNSECURED ... [1 ..ccvviiiiiiiiiiiiiiiiiiinns o 6,813,534 |............ 6,602,145
Evergreen Basket of Long Fixed Rate

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiinininninies fooinnnnnns 50,000,000 |............ 9,550,000 |............ 2,562,802 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC .....ccoee |oeeeiinnnnniniiiiiiens foreeenenne (6,797,201)| 04965F-AG-6 . | Atrium XV-SERIES 15A CLASS B ...... L U R, 9,550,000 [............ 9,360,003
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 07-

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 18,744,705 |........... 16,425,410 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 66704J-CB-2 . |1 CLASS B ...oeevveeiiiiieiieiiiiiieens T [ 18,744,705 |........... 16,425,410
Evergreen Basket of Long Fixed Rate

57629*AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 5,600,000 |............ 5,387,285 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 64034N-AB-1 . | NSLT 2019-2A B ....5,600,000 ....5,387,285
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOA

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiiiinnnnin Jooviiniinieiiiiiienens feeeiiiinns 6,600,000 |............ 5,836,158 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 63940A-AD-0 . J4A CLASS B ...ooovuevieeieiiiiiieeeees [T e 6,600,000 |.......c... 5,836,158
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 |............ 5,830,626 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 06762L-AN-8 . |1A BR ... R ....6,000,000 ... 5,830,626
Evergreen Basket of Long Fixed Rate Benefit

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiniinnnnin Jooviiniiiieiiiiiieeens foeeiiiinns 1,100,000 |............ 1,079,086 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 08179M-AC-3 . [15A A2A ..ooiiiiiiieeiiiiieeeeceene [T e 1,100,000 |............ 1,079,086
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57629%AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 2,500,000 |............ 2,450,638 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 13876J-AE-2 . [1RAB ... . ... 2,500,000 ... 2,450,638
Evergreen Basket of Long Fixed Rate

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,400,000 |............ 6,232,365 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o T7342-AC-4 . | Rockford Tower CLO 2018-2 Ltd ..... L U R, 6,400,000 |.......c.... 6,232,365
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 |............ 7,602,251 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 06760G-AC-5 . [CLASS B ..vvvvveeeeciiiiiieiecciienees [T e 8,050,000 |......ccen. 7,602,251
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 |............ 3,007,379 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC .....ccovee |oerviinninniniiiiiiens foreeenenne (6,797,201) [ 24380L-AE-3 . |1A CLASS B ...eooeeiirniiieeiiiieenees [T [ 10,000,000 |............ 9,804,580
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 |........... 23,981,850 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 05683E-AN-2 . J2A AR .eeeeeeeiiiinieeeiiiieeeeeeiene [T e 24,500,000 |........... 23,981,850
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 |........... 13,355,553 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 4824V-A0-4 . |CLASS AR ..o [T [ 13,570,000 |........... 13,355,553
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 |............ 3,901,888 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 05874X-AC-3 . ... 4,000,000 ....3,901,888
Evergreen Basket of Long Fixed Rate

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 3,400,000 |............ 3,245,273 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 75009P-AE-7 . |Rad CLO 12 Ltd-RAD 2021-12A C ..... L U R, 3,400,000 [............ 3,245,273
Evergreen Basket of Long Fixed Rate

57629*AK7 .......... |ABS Bank Loans and Corporate Bonds |1 .. 6,088,465 |............ 6,182,442 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 46149M-AA-4 . | Invesco CLO Ltd-INVCO 2021-2A A .. [1 . ....6,088,465 ....6,182,442
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2018-1-PLMRS

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiniiins foeinnnnnns 50,000,000 |............ 3,900,000 |........... (3,080, 123) [ 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC .....ccoee |oerevinninniiiiiiiiens foreeenenne (6,797,201) 69703P-AE-9 . [2018-1A B ...cevvveiiiiiiiiieeeccis L U R, 3,900,000 [............ 3,717,078
Evergreen Basket of Long Fixed Rate

57620%AL5 ... ABS Bank Loans and Corporate Bonds |1 .. ..10,084,993 |............ 9,848,000 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC 784170-7Z-8 . | SFR FTTH SAS Term Loan . 2. ...10,084,993 .... 9,848,000
Evergreen Basket of Long Fixed Rate Barings Middle Market CL

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 24,500,000 |........... 23,419,305 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 06760H-AG-1 . |IA B .oooeiiiiiieeiiiiieee e T [ 24,500,000 |........... 23,419,305
Evergreen Basket of Long Fixed Rate

57629*AL5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinnniiiiies |ovviiinnnieiiiiiiiiiiens foieiiinns 9,750,000 |............ 9,411,246 [12/28/2012 ..... 12/28/2042 ... Interest Rate Swap ~ OTC ....ccooee |ooviiinnniniiiiiiininns foeiiiiiiiiiiiiciins 929180-AE-0 . | Voya CLO Ltd-VOYA 2021-1A B ....... 1o |, 9,750,000 |[............ 9,411,246
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Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2018-

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiniiennies Jooniinniiieiiiiiieeens feeeiiiinns 1,100,000 |............ 1,079,086 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 08179M-AC-3 . [15A A2A ..o [T e 1,100,000 |............ 1,079,086
Evergreen Basket of Long Fixed Rate Ballyrock CLO 2018-1 Ltd-SERIES

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 4,600,000 |............ 4,390,387 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 05875H-AE-3 . [2018-1A CLASS B .....ooovvvveenenvcnnn [ 1o e 4,600,000 |.....oeeennn 4,390,387
Evergreen Basket of Long Fixed Rate Old National Bancorp/IN-SENIOR

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininnnnin Jooviiniiinniiiiiieeens foeeiiiinns 6,375,000 |............ 6,147,792 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis 680033-AC-1 . JUNSECURED NOTE ........covvuvmeneennees [T oo e 6,375,000 [............ 6,147,792
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 5,000,000 |............ 5,017,445 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 55819F-AE-1 . B5A B1 ..oooviiiiiiiiiiiiiiiicecceiens [ 1 e 5,000,000 |....vvvennns 5,017,445
Evergreen Basket of Long Fixed Rate CIFC FUNDING LTD-SERIES 17-3A CLASS

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiniininies foeinnnnnns 50,000,000 |............ 5,400,000 |........... (1,475,220) ( 12/28/2012 ... 12/28/2042 ..... Interest Rate Swap - OTC .....ccovee |oerviinninniniiiiiiens foreeenenne (6,797,201) [ 12548J-AE-2 . |A2 ..oooiiiniiiiieciiniiieeeeeiieeeeeee [T e 5,400,000 [............ 5,321,981
Evergreen Basket of Long Fixed Rate ALM X1V Ltd-SERIES 14-14A CLASS

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins foovininnniiiiiiieneees foneiinnns 11,900,000 |........... 11,632,310 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis T4988L-AC-8 . JAR2 ...ooeeiiiiiiiiiieiiiiieeeeeiens [T [ 11,900,000 |........... 11,632,310
Evergreen Basket of Long Fixed Rate Nor thstar Education Fina-REVENUE

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 5,864,562 |............ 5,749,972 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis 66704J-AJ-7 . BONDS .....evvvevieeiiiniiieeeeiiieenns [T e 5,864,562 |............ 5,749,972
Evergreen Basket of Long Fixed Rate Greywolf CLO V Ltd-GWOLF 2015-1A

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 8,000,000 |............ 7,832,560 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 39808P-AN-6 . AR .....oeeiiiiiiiiiiiieeeiiiieeeeeen [T 8,000,000 |...uevvennnn 7,832,560
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 |........... 10,936,778 | 12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 08181B-AS-8 . 9A CLASS BR .......eovvvvivnvncnenniie [T e 11,200,000 |........... 10,936,778
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-3 Ltd-SERIES 18-

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,000,000 |............ 7,732,624 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 94951D-AC-7 . [BA CLASS ATB ..vvvveieieciiiiieneeee [ 1 e 8,000,000 |....evveenns 7,732,624
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 9,021,210 |........eee 8,148,633 (12/28/2012 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis 05389L-AB-9 . Note B7 ....cceevvvrvviiiiiiiniiiiieens [T e 9,021,210 |............ 8,148,633
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared 6T Loan Financing | Ltd ~SERIES

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnins |oeiinnns 350,000,000 |........... 40,126,759 |.......... (55,734,961)| 09/11/2023 ..... 06/10/2051 ..... 36248M-AJ-6 . [2013-1A CLASS AR ....ovveveevinieennes [ 1 e 40,000,000 |........... 39,681,240
Evergreen Basket of Long Fixed Rate KREOCS LENDING | LLC - Senior

57629*GGO .......... [ABS Bank Loans and Corporate Bonds |1 .. ....296,235,004 |..........296,235,004 [09/11/2023 ..... 06/10/2051 ..... 49232#-MM-2 . [Secured Term Facility ... . 296,235,004 |.......... 296,235,004
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-SERIES 18-

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 34,829,125 |........... 34,524,980 |09/11/2023 ..... 06/10/2051 ..... 04941Y-AC-3 . |11A CLASS ATL evvvieeeiiiiiieeeeens [T e 34,829,125 |........... 34,524,980
Evergreen Basket of Long Fixed Rate RRPF Engine Leasing Ltd Senior

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 23,000,000 |........... 22,378,816 [09/11/2023 ..... 06/10/2051 ..... G7332#-AG-8 . [SecUred .........cccceuverriiiiiiiiinnnns [ 2 iiiiiiiiiiee e 23,000,000 [........... 22,378,816
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared SLM STUDENT LOAN TRUST 2-SERIES 06-

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnin fooniiiniiieiiiiiienees foeeiiiinns 5,163,105 |............ 4,769,475 [09/11/2023 ..... 06/10/2051 ..... U N 784436-AJ-4 . |7 CLASS B ..evveeeeecenieeneeiiineeenns [ 1 e 5,163,105 |............ 4,769,475
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Donaldson Co Inc Senior Unsecured

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 15,338,461 |........... 14,180,835 |09/11/2023 ..... 06/10/2051 ..... 25763#-AF-7 . Notes ......cooevueeieiiiiiniiiineiiins [T e 15,338,461 |........... 14,180,835
Evergreen Basket of Long Fixed Rate Green Brick Partners, In Senior

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 14,808,000 |........... 13,786,366 |09/11/2023 ..... 06/10/2051 ..... 302709-A#-8 . |Unsecured Notes ........ccoovvuvennnns [T oo e 14,808,000 |........... 13,786,366

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniriiii fooviieiiee e feeeeeies 18,000,000 |........... 18,000,000 | 09/11/2023 ..... 06/10/2051 ..... 186858-AC-6 . [Facility ...ooooveeuemeeeriiiiiieeenees [ 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 |......... 270,081,530 |......... 207,766,717 [09/11/2023 ..... 06/10/2051 ..... 88165Z-MM-7 . |LLC - Revolver ......ccceveeevvvcinns [ 1 i [ 270,000,000 |......... 270,000,000
Evergreen Basket of Long Fixed Rate FIRST EAGLE DIRECT LENDING V-B, LLC|

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeviiiiiiininninins Jooviiiiiiei e feeeeeee 165,071,740 |......... 165,071,740 |09/11/2023 ..... 06/10/2051 ..... 32008Z-MM-6 . |- Secured Revolving Loan Facility . [1 .ccooooooiiiiiiiiiiiiiiiinns [ 165,071,740 |......... 165,071,740

VPC ASSET BACKED OPPORTUNISTIC

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

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiniiniiiiins foovnninneiiiiiiiieneens foeeiiinns 122,324,741 |.......... 122,324,741 |1 09/11/2023 ..... 06/10/2051 ..... 91831Z-MN-3 . [Revolving Loan Facility .......cccooo [ 1 coiiiiiiiiiiin e 122,324,741 |.......... 122,324,741
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2013-2 -OHALF

57629%GF2 ... ABS Bank Loans and Corporate Bonds |1 .. ..25,000,000 |...........24,677,100 [09/11/2023 ..... 06/10/2051 ..... 67104L-AF-4 . |2013-2A BR ... . ...25,000,000 ...24,677,100
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-SERIES

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 13,850,000 |........... 13,662,180 |09/11/2023 ..... 06/10/2051 ..... 38137P-AU-4 . [2015-10A CLASS BR .....oovvvvnnnennees [ 1o [ 13,850,000 |........... 13,662,180
Evergreen Basket of Long Fixed Rate ALM XIV Ltd-SERIES 14-14A CLASS BR2

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnin Jooviiiiiiiiiiiiiienens feeeiiiinns 3,800,000 |............ 3,612,698 (09/11/2023 ..... 06/10/2051 ..... TA9BBL-AJ-3 . oo [T e 3,800,000 |-..uvvvennns 3,612,698
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinennnnns |oeninnns 300,000,000 |........... 15,108,620 |.......... (66,384,255)| 09/11/2023 ..... 06/10/2051 ..... JUUT 108,620 |......... (81,149,370)  482500-AJ-4 . | KKR CLO 14 Ltd-KKR 14 BR ........cc. |1 eeeiiiiiiiiiiiiiiiiieeeee | 15,000,000 |........... 14,765, 115
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared TICP CLO VI 2016-5 LTD-TICP 2016-5A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinninnnnie Jooniinniieniiiiiienens foeeiiiinns 5,000,000 |............ 4,898,490 (09/11/2023 ..... 06/10/2051 ... [eueeeeeiiiieeeeeiiiie e o [ 87248K-AS-3 . AR ...evieiiiiiiiiiieeeieeeeeeen [T e 5,000,000 |...evvvennns 4,898,490
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Navient Student Loan Tru-SERIES 15-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiinnnniiiies |ovviiinnniiiiiiiiiiieess foeeiiinns 1,025,798 [.....ooovnnneee 896,754 [09/11/2023 ..... 06/10/2051 ..eee |oeeeeeeiiiiieeeeeeiiiiiee et eeeeiis oiiiee e | 63930F-AC-4 . |1 CLASS B ...ovevvvevvivieeeeeiiineeenes [T i o, 1,025,798 |..cveeeennnnee 896,754
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared SWB PRIVATE EDUCATION LO-SWB 2015-B

57629%GES ... ABS Bank Loans and Corporate Bonds .321,080 |... ....321,035 09/11/2023 ..... 06/10/2051 ..... 784480-AD-0 . A3 ... ....321,080 .321,035
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 8,350,000 |............ 7,731,883 |09/11/2023 ..... 06/10/2051 ..... 97315T-AG-7 . J2017-1A CR ..eoveiiiieiiecciiieeeees [T e 8,350,000 [............ 7,731,883
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2020-111-BABSN

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniininins |oovnniinininiiiieenns o, 252,000,000 |.......... 250,298,496 |09/11/2023 ..... 06/10/2051 ..... 067620-AA-2 . J2020-3A A ..eeeeriiiiiiiiiiieiiiieeeen [ 1 [ 252,000,000 |.......... 250,298,496
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 16,475,000 |........... 16,293,034 (09/11/2023 ..... 06/10/2051 ..... 06760G-AA-9 . [CLASS AT .evvvviiiiiiiiiieeciiieeenes [T e 16,475,000 |........... 16,293,034
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-4 Ltd-CANYC 2021-4A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 16,112,435 |........... 16,252,748 (09/11/2023 ..... 06/10/2051 ..... 13B77P-AA-5 . [A oo | T o 16,112,435 |........... 16,252,748
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1I-SERIES

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 16,200,000 |........... 15,785,231 (09/11/2023 ..... 06/10/2051 ..... 06760J-AE-5 . [2018-2A CLAS A1B ...oovuvvveeeneeiinns [ 1 e 16,200,000 |........... 15,785,231
Evergreen Basket of Long Fixed Rate BARINGS CLO LTD 2018-1V-SERIES 18-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 16,000,000 |........... 15,616,480 |09/11/2023 ..... 06/10/2051 ..... 06760X-AC-8 . J4A CLASS A2 .....ovvveeviiiiieneeeni [ 1 e 16,000,000 |........... 15,616,480
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-1 Ltd-CANYC 2020-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins fooviininniiiiiiiieenees foneiiins 10,000,000 |............ 9,685,500 (09/11/2023 ..... 06/10/2051 ..... 13876L-AL-1 . BR .eeeeeeeiiiiiiieeeciiiiieececieeeees [ T o 10,000,000 |............ 9,685,500
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-SERIES

57620%GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinennnnns |oeninnns 250,000,000 |............ 8,882,182 |......... (60,510,606)|09/11/2023 ..... 06/11/2051 ..... 38137P-AS-9 . [2015-10A CLASS AJR ...ooovvvnnennnnnes [ 1o e 8,800,000 |....evveenns 8,664,902
Evergreen Basket of Long Fixed Rate X WH REDF2-TSE SELLER, LLC - Term

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 61,876,623 |........... 61,876,623 [09/11/2023 ..... 06/11/2051 ..... 96269#-M-9 . JLoan Facility ....ccoovvvivunennnrnncns [ 1o e 61,876,623 |........... 61,876,623
Evergreen Basket of Long Fixed Rate Madison Park Funding XX -SERIES

57629%GD7 ... ABS Bank Loans and Corporate Bonds 7,500,000 |............ 7,234,020 | 09/11/2023 ..... 06/11/2051 ..... 55819T-AU-5 . |2016-20A CLASS CR . ....7,500,000 ... 7,234,020
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 13,900,000 |........... 13,587,500 |09/11/2023 ..... 06/11/2051 ..... 03328Y-AE-4 . J2018-TRA B ....eovviiiiniiinniiiiiieens [T e 13,900,000 |........... 13,587,500
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2019-

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 7,474,267 |............ 7,036,985 [09/11/2023 ..... 06/11/2051 ..... 64034C-AB-5 . |TA B oo [T e 7,474,267 |............ 7,036,985
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared Eaton Vance CLO 2020-1 L-EATON

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 53,347,935 |........... 52,696,159 | 09/11/2023 ..... 06/11/2051 ..... U N 278300-AJ-7 . J2020-1A AR ....ooiiiiiiiiiiiiiiieenees [T [ 53,347,935 |........... 52,69, 159
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Galaxy XXII CLO Ltd-GALXY 2016-22A

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 5,350,000 |............ 5,171,064 |09/11/2023 ..... 06/11/2051 ..... 36320T-AX-1 . BRR .evveeeeeeiiiiiiieeeeiiiieeeeeeen [T e 5,350,000 [............ 5,171,064
Evergreen Basket of Long Fixed Rate Apidos CLO XXXI11-APID 2020-33A AR

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 60,020,000 |........... 58,965,569 |09/11/2023 ..... 06/11/2051 ..... 03768M-AJ-6 . [.eeeeeeeeenreeeiiieeieeeeieeeeeeceeee [ T o 60,020,000 |........... 58,965,569
Evergreen Basket of Long Fixed Rate

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 35,120,675 |........... 34,953,388 |09/11/2023 ..... 06/11/2051 ..... 282523-AH-2 . | 1828 CLO Ltd-GUGG4 2016-1A A1S1 .. [1 .ocvveiiiiiiiiiiiiiiiiiien [ 35,120,675 |........... 34,953,388
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 |........... 10,867,662 | 09/11/2023 ..... 06/11/2051 ..... 067600-AU-3 . [TA CR ..eevveiiiiiiiieeiiiiiieeeeciiene [ 2 i fee 12,460,500 |........... 10,867,662
Evergreen Basket of Long Fixed Rate

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,800,000 |........... 11,580,966 |09/11/2023 ..... 06/11/2051 ..... 06762T-AG-6 . | Babson CLO Ltd/Cayman Islands ..... [2 ....ooooviiiiiininiiiiiinnnnns foiinins 12,800,000 |........... 11,580,966
Evergreen Basket of Long Fixed Rate VCP RRL ABS || Ltd-VCRRL 2022-1A B

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 2,320,987 |............ 2,223,029 |09/11/2023 ..... 06/11/2051 ..... Q1B24X-AE-0 . [oeeeereeeieieciieesiee e [ 2 i [oeeee 2,320,987 |.oeenens 2,223,029
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57629%GD7 ... ABS Bank Loans and Corporate Bonds 2,400,000 |............ 2,162,947 | 09/11/2023 ..... 06/11/2051 ..... 05683E-AU-6 . [2A DR ... . ... 2,400,000 ... 2,162,947
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 |............ 2,157,487 (09/11/2023 ..... 06/11/2051 ..... 20002H-AS-8 . PR ..oiiiiiiiiieeeiiieene e [ e o 2,250,000 [............ 2,157,487
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2020-1 L-EATON

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 2,250,000 |............ 2,119,896 [09/11/2023 ..... 06/11/2051 ..... 278300-A0-1 . J2020-1A DR ...ooovniriieiniiiiiiieeeees [ 2 i o 2,250,000 [............ 2,119,896
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2020-1A

57629*GC9 ... ABS Bank Loans and Corporate Bonds ...8,406,892 |..........(82,952,173) [ 09/11/2023 ..... 06/11/2051 ..... 05684D-AG-8 . |B FLOATING .. . ....8,300,000 ....8,079,436
Evergreen Basket of Long Fixed Rate Sound Point CLO Il Ltd-SNDOPT 2013-

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 8,000,000 |............ 7,623,456 (09/11/2023 ..... 06/11/2051 ..... 83608G-A0-9 . |TA AR ...ooiiiiiiiiiiiiiiieeeeeens [T e 8,000,000 |...uevveenns 7,623,456
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -SERIES 18-

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoovviiiiiniiiiiins foovnninniiiiiiiineeees foneiinnns 15,000,000 |........... 14,654,490 (09/11/2023 ..... 06/11/2051 ..... 05682V-AC-9 . [2A CLASS A2 ..eevvveeeiiiiiiieeeeeeee [T [ 15,000,000 |........... 14,654,490
Evergreen Basket of Long Fixed Rate LCM XIX LTD PARTNERSHIP DEF MEZZ NT

57629*GC9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinniniiiies |ovviiinnniiiiiiiiiieens foeeiiinns 2,990,000 |............ 2,986,002 [09/11/2023 ..... 06/11/2051 ... 501880-AE-1 . J0L C .vvvveeevviiiieeeeiiiiiieeeeeeiiee [T i o, 2,990,000 [............ 2,986,002
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Tuinbrook Capital Funding V11 DSPV,
57629%GC9 ... ABS Bank Loans and Corporate Bonds |1 .. ..82,269,092 |...........82,269,002 (09/11/2023 ..... 06/11/2051 ..... 901399-Ma-5 . |LLC - Term Loan ...82,269,092 ...82,269,092
PCRED LENDING 111 LLC,
LENDING I11 SPE | LLC and PCRED
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared LENDING |11 OFFSHORE LTD.-Term Loan
57629*GC9 ... ABS Bank Loans and Corporate Bonds |1 .. ...120,294,869 |..........120,294,869 [09/11/2023 ..... 06/11/2051 ..... 69324#-IN-7 . . 120,294,869 |.......... 120,294,869
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2018-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 1,100,000 |............ 1,079,086 |09/11/2023 ..... 06/11/2051 ..... 08179M-AC-3 . [15A A2A ..o [T e 1,100,000 |............ 1,079,086
Evergreen Basket of Long Fixed Rate Allegro CLO VI Ltd-ALLEG 2017-2A C
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 5,800,000 |............ 5,491,191 09/11/2023 ..... 06/11/2051 ..... 01749B-AC-3 . [ceeeveeeereeeerieeseeeesieeeereeeseeeen [ 1o o 5,800,000 |............ 5,491,191
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared Babson CLO Ltd/Cayman |s-BABSN
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninninin Jooviiniiiiciiiiiieeees feeeiiiinns 3,200,000 |............ 3,053,549 |1 09/11/2023 ..... 06/11/2051 ..... U N 06762J-AE-3 . J2021-2A C ..ooveviininiieneiiiiieeeeen [ 1 e 3,200,000 [............ 3,053,549
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins fooviiinniciiiiiieeeees feneiinnns 32,898,061 |........... 27,588,068 (09/11/2023 ..... 06/11/2051 ..... 341081-FR-3 . |Florida Power & Light Co-SECURED . [1 ..ceoeovviiiiiiiiiiniiiiniens feeenenns 32,898,061 |........... 27,588,068
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BWM 2018~
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiniiiss fovinnniniiiiiiiineeens fonieinns 22,165,493 |........... 22,441,351 109/11/2023 ..... 06/11/2051 ..... 06761M-AC-1 . |IA B oooeiiieieeiiiiieeeeeciieeeeens [T e 22,165,493 |........... 22,441,351
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 |............ 5,299,000 (09/11/2023 ..... 06/11/2051 ..... 13887W-AN-0 . [2019-2A CR ..ooornnriiineniiiiiieeeeens [T e 5,600,000 |.....oeeennn 5,299,000
Evergreen Basket of Long Fixed Rate Hayfin Kingsland XI Ltd-HAYFN 2019-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,330,000 |............ 5,168,917 |09/11/2023 ..... 06/11/2051 ..... 42086N-AJ-7 . JRA BR .eeeeeeeiiiiieeeeeeeeeeeene [T e 5,330,000 [............ 5,168,917
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020~
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeiiiiiiininnnnin Jooniineiineiiiiiieeees foeeiiinns 4,797,528 |............ 4,863,271 (09/11/2023 ..... 06/11/2051 ..... 05684C-AL-9 . [BA ATR ..oooiiiiiiiiieeiiiieeeeeens [T e 4,797,528 |............ 4,863,271
Evergreen Basket of Long Fixed Rate OHA Credit Funding 4 Ltd-0AKC 2019-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 5,100,000 |............ 4,897,061 |09/11/2023 ..... 06/11/2051 ..... 67008D-AN-3 . J4A CR ..ooveiiiiiiineeiiiieceeeeies [T e 5,100,000 |....cvveenns 4,897,061
Evergreen Basket of Long Fixed Rate Signal Peak CLO 9 Ltd-SPEAK 2021-9A
57629%GC9 ... ABS Bank Loans and Corporate Bonds |1 .. ...5,953,126 |............5,769,708 [09/11/2023 ..... 06/11/2051 ..... 826700-AG-4 . |C -1 .... 5,953,126 ....5,769,708
Evergreen Basket of Long Fixed Rate
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,646,5% |............ 4,715,624 09/11/2023 ..... 06/11/2051 ..... 200020-AA=7 . oo [T e 4,646,595 |............ 4,715,624
Evergreen Basket of Long Fixed Rate
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,300,000 |............ 4,145,368 (09/11/2023 ..... 06/11/2051 ..... 67707L-AJ-7 . | Oak Hill Credit Partners ........... [1 oo [ 4,300,000 |[............ 4,145,368
Evergreen Basket of Long Fixed Rate KVK CLO 2016-1 Ltd-KVK 2016-1A CR2
57629*GC9 ... ABS Bank Loans and Corporate Bonds |1 .. 4,200,000 |............ 3,950,948 | 09/11/2023 ..... 06/11/2051 ..... 97314D-AG-3 . |.. . ... 4,200,000 .... 3,950,948
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2021-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnin Jooviiiiiiiiiiiiiienens feeeiiiinns 4,300,000 |............ 4,049,099 |09/11/2023 ..... 06/11/2051 ..... 05682E-AG-8 . BA C .vvvveeeeeeiiieeeeeeiiiieeeeeenn [T e 4,300,000 |[............ 4,049,099
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO XX -NEUB 2015-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 3,525,000 |............ 3,435,187 (09/11/2023 ..... 06/11/2051 ..... 64130T-BC-8 . J20A BRR ....vvvvveeeecciiiiiceeccieeees [T e 3,525,000 |............ 3,435,187
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 |09/11/2023 ..... 06/11/2051 ..... 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 ........ccccceeviiiiinnnnnnnns |oeninns 325,000,000 |.......cc... 5,906,947 |......... (86,639,026) [ 09/11/2023 ..... 06/11/2051 ..... 675700-AP-6 . CLASS CR ...eoevivnreeiieeiiiiieeeeenes [T e 5,800,000 |....cvvennnn 5,520,718
Evergreen Basket of Long Fixed Rate Voya CLO 2018-2 Ltd-VOYA 2018-2A B1
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 12,000,000 |........... 11,563,080 |09/11/2023 ..... 06/11/2051 ..... QOMTIAE-T . [eeeereeeereeeieeeieeenieeeseeeeeeee | T o 12,000,000 [........... 11,563,080
PCRED LENDING |11 LLC, PCRED
LENDING |11 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 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 80,371,240 |........... 80,371,240 (09/11/2023 ..... 06/11/2051 ..... 69324#-MM-9 . [Series 2019-1 .....ooooviiiinnnnnnnncns [T o e 80,371,240 |........... 80,371,240
Evergreen Basket of Long Fixed Rate Sound Point CLO XXVI Ltd-SNDPT
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiinineiiins fovinniiiiiiiiineeees feneiiiins 60,000,000 |........... 58,268,700 (09/11/2023 ..... 06/11/2051 ..... 83614X-A0-4 . [2020-1A AR ....oooviiriiiiiniiiieenens [T [ 60,000,000 |........... 58,268,700
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2021-
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 57,769,727 |........... 57,061,538 (09/11/2023 ..... 06/11/2051 ..... B711BL-AA-2 . [1BA A e [ 1 e 57,769,727 |........... 57,061,538
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 |........... 53,769,395 |09/11/2023 ..... 06/11/2051 ..... 67104L-AE-7 . J2013-2A AR ..oooiiiiiiiiiiiiiiieeeeees [T e 54,100,000 |........... 53,769,39%
Evergreen Basket of Long Fixed Rate
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 50,000,000 |........... 48,261,900 (09/11/2023 ..... 06/11/2051 ..... 17275G-AA-4 . [ CIRUS-2018-1A A .ooooenniiiieciics [ T s o 50,000,000 |[........... 48,261,900
Evergreen Basket of Long Fixed Rate
57629*GB1 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..50,000,000 |...........47,198,900 [09/11/2023 ..... 06/11/2051 ... 25255A-AA-4 . | DCF 2019-1A A ... ...50,000,000 ...47,198,900
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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 SOFR Replacement Snap - CNE cleared OHA Credit Funding 4 Ltd-OAKC 2019-

57629*GB1 .......... |ABS Bank Loans and Corporate Bonds ..13,100,000 |........... 12,740,719 [09/11/2023 ..... 06/11/2051 ..... 67098D-AU-7 . J4A BR ... ...13,100,000 ... 12,740,719
Evergreen Basket of Long Fixed Rate Vibrant

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiivininiiniss foeinnnnnns 55,000,000 |........... 23,500,000 |........... 15,491,229 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC .....ccoee |oeeeiinnnnniniiiiiiens foreeenenne (7,360,853) [ 92558V-AC-8 . [A2 ...cevvveieeiiiiiiieeniiieeeeeeeens | 1o | 23,500,000 |........... 22,852,082
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57629*Al1 .......... |ABS Bank Loans and Corporate Bonds 6,461,165 |............ 6,115,841 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC 78442G-PL-4 . |4 CLASS B .... ....6,461,165 ....6,115,841
Evergreen Basket of Long Fixed Rate Allegro CLO V

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 6,400,000 |............ 6,192,736 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap = OTC ...coevves |ooveieiiiiiiiiiiiiies [oeviieiiiee s 01749B-AB-5 . [.oeevveeeereeeerieeeieeesieeesveeeneeeen [ T o 6,400,000 |............ 6,192,736
Evergreen Basket of Long Fixed Rate

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,281,222 |..cuueenn 3,502,203 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 12481X-AS-9 . | CBAM 2018-6 Ltd-CBAM 2018-6A BTR . [1 ...cevverreiiiiiiiineiiiiins o 3,281,222 | 3,502,203
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2018--SERIES 18-

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 7,500,000 |............ 7,306,080 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis T73420-AC-7 . A CLASS B ..eeveiiiiiiiicicieeeenes [T e 7,500,000 |...uvveennns 7,306,080
Evergreen Basket of Long Fixed Rate Newark BSL CLO 1 Ltd-NBCLO 2016-1A

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin fooniinniieiiiiiiienens feeeiiiinns 6,900,000 |............ 6,758,143 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 65023T-AK-8 . AR ..eeveeiieiiiiiiiieeeeiieeeeen [T e 6,900,000 |....evvennnn 6,758,143
Evergreen Basket of Long Fixed Rate BABSON CLO LTD 2015-11-SERIES 15-2A

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooniinninniiiiiiinnens feneiiiiiinns 496,718 |.oocvieeennne 486,256 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 06759F-AD-8 . CLASS B2R ....ooouvrrieeeiiiiieneeenen [ 1 e 496,718 |.cvvveeenne 486,256
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019~

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 11,082,793 |........... 11,198,518 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 38137W-AQ-8 . [BA AR .eeveeeeeeiiiiiieeeeiieeeeeen [T e 11,082,793 |........... 11,198,518
Evergreen Basket of Long Fixed Rate

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiniiniiiss foeinnnnnns 60,000,000 |........... 25,212,482 |........... 16,589,979 (04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC .....ccoee |oerviinnnnniiiiiiiiens foeeennnne (8,030,021)| 784170-ZZ-8 . | SFR FTTH SAS Term Loan ...........cee [2 coveeveiiiiiiiiniiiiiiiiinnnn foeeenis 25,212,482 |.....e.... 24,620,000
Evergreen Basket of Long Fixed Rate

57620%AV3 ... ABS Bank Loans and Corporate Bonds ..18,500,000 |........... 17,825,805 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC 50188G-AX-1 . | LCM XVIII LP-LCM 18A A2R . ...18,500,000 ... 17,825,805
Evergreen Basket of Long Fixed Rate Flatiron Clo 17 Ltd-FLAT 2

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniininin Jooviineiiiiniiiiienens foeeiiiinns 7,500,000 |............ 7,366,020 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap = OTC ...coevves |ooveieiiiiiiiiiiiiies [oeviieiiiee s 338B2G-AG-3 . [oeeerreeereeeerieesree e | T [ 7,500,000 |............ 7,366,020
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2014-

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 4,700,000 |............ 4,491,701 (04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 67707C-AU-2 . J1ORA CR ....evvvveeeeeiiiiiienecciieees [T e 4,700,000 |....evveennn 4,491,701
Evergreen Basket of Long Fixed Rate NYERS PARK CLO LTD-HYERS 2018-1A A2

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 2,000,000 |............ 1,963,010 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap = OTC ...coevves |ooveieiiiiiiiiiiiiies [oeviieiiiee s 62848F-ACH . [.oeevreeeereeeereeeeieeeniieeereeeneeeen [ T o 2,000,000 |............ 1,963,010
Evergreen Basket of Long Fixed Rate

57629%AV3 .......... ABS Bank Loans and Corporate Bonds |1 ...cceevviiniiiiniiiiiiiinnns Joonreiiiiiiiinciiineiins Joeeeeiinens 5,647,811 |..oeuennnns 5,654,656 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap = OTC ...ccevvenn forvennniiniiiiiiiinne o 25654#-AA-0 . [Dodger Tickets LLC Senior Secured |1 ..coeevivveriviinineininiiiines fooveennnenns 5,647,811 |............ 5,654,656
Evergreen Basket of Long Fixed Rate

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 8,000,000 |............ 8,024,512 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 75009J-AB-7 . |Rad CLO 17 Ltd-RAD 2022-17A BY ... [1 .occveeiiiiiiiiiiiiiiiiin o 8,000,000 |...uevveenns 8,024,512
Evergreen Basket of Long Fixed Rate Sounds Point CLO IV-R LT-SERIES 13-

57620%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooeiiiiiiiiiniiins foeinnnnnns 55,000,000 |........... 26,000,000 |........... 18,202,041 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC .....ccovee |oerviinninniniiiiiiens foreeenenne (7,376,993) [ 83609Y-AC-0 . [3RA CLASS A ..ovvvvvvviirieeneeniineens | 1 s 26,000,000 |........... 25,579,034
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57620%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,772,326 |............ 5,250,990 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 784426-QA-7 . |6 CLASS B ..evveeeeeeniieeeeeciineeenns [ 1 e 5,772,326 |....c.e... 5,250,990
Evergreen Basket of Long Fixed Rate Elmwood CLO IV Ltd-ELMI4 2020-1A A

57620%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 39,986,038 |........... 40,290,886 (04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap = OTC ...coevves |ooveieiiiiiiiiiiiiies [oeviieiiiee s 29002G-AB=7 . [eeereeeerrieeiiieeiee e | T o 39,986,038 |........... 40,290,886
Evergreen Basket of Long Fixed Rate Elmwood CLO |1 Ltd-ELMN2 2019-2A BR

57620%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 15,000,000 |........... 14,625,645 (04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap = OTC ...coevves |ooveieiiiiiiiiiiiiies [oeviieiiiee s 29001L-AN-1 . feeeeeeeeie e [ T o 15,000,000 [........... 14,625,645
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES

57620%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 5,900,000 |............ 5,740,765 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 40436X-AG-2 . 2014 CLASS BR ....eevvuvreeeeneinneens [ 1o e 5,900,000 [............ 5,740,765
Evergreen Basket of Long Fixed Rate ARES XLVI1 CLO Ltd-SERIES 18-47A

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiiiiiiiiss fooinnnnnns 55,000,000 |........... 25,900,000 |........... 17,828,783 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC .....ccovee |oerviinninniniiiiiiens foreeenenne (7,376,993) [ 04016V-AC-9 . [CLASS A2 ...ooevvuvrrieenniiinniieneeenie | 1 s 25,900,000 |........... 25,205,776
Evergreen Basket of Long Fixed Rate ANCHORAGE CAPITAL CLO 20-SERIES 13-

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,000,000 |............ 9,873,320 (04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 033202-AS-2 . |1A CLASS AR ....eovveiiininiienniinns [ 1 e 10,000,000 |............ 9,873,320
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019~

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 10,900,000 |........... 10,456,305 (04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 38138D-AS-5 . [BA CR .eoovveiiiiiiineeiiiieeeceeieees [T e 10,900,000 |........... 10,456,305
Evergreen Basket of Long Fixed Rate Elmwood CLO |1 Ltd-ELMN2 2019-2A CR

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiiiiniinnnnin Jooviiniiiieiiiiiieeens foeeiiiinns 5,000,000 |............ 4,806,520 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 29001L-A0-4 . [oeeeereeeieieeiieeeree e [ T o 5,000,000 |....evvennnn 4,806,520
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2017-

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnin Jooviiiiiiiiiiiiiienens feeeiiiinns 2,575,000 |............ 2,465,537 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 08179H-AC-4 . [12A B .eeveeeeiciiiiieneeciiceeeeee [T e 2,575,000 [............ 2,465,537
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,000,000 |......cceveeens 980,255 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennininniniiiiiiens o 13876J-AE-2 . [IRAB oo [ T e 1,000,000 |....ccevvnennn 980,255
Evergreen Basket of Long Fixed Rate Lam Research Corp-SENIOR UNSECURED

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin Jooviinniinciiiiiiinens foeeiiiinns 6,498,163 |............ 6,277,683 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap = OTC ...ccoevves |oeveieiiiiiiiiiiiiins [ 512807-AU-2 . [oeeeeeeeeieeeeieeesieeeieeecreeeseeeen [ 1o o 6,498,163 |............ 6,277,683
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-

57629*AY7 .......... |ABS Bank Loans and Corporate Bonds 5,000,000 |............ 5,017,445 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC 55819F-AE-1 . |55A Bi 1 ....5,000,000 ....5,017,445
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Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
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Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019~

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiininiinins foeinnnnnns 55,000,000 |............ 2,896,089 |........... (4,358,795)| 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC .....ccovee |oerviinninniniiiiiiens foreeenenne (7,285,124) [ 381370-A0-8 . [BA AR ...oooviiinniieeneniiiiiieneciiens | 1o | 2,896,089 [............ 2,926,329
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiies fooviinniniiiiiiiinenens foneiiinns 20,812,500 |........... 20,923,347 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 06763H-AC-0 . [2022-4A B .....oooevriiineiiiiieeneeen [T e 20,812,500 |........... 20,923,347
Evergreen Basket of Long Fixed Rate TICP CLO V 2016-1 Ltd-TICP 2016-5A

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foninniniiiiiiiieenees feneiiinns 12,238,082 |........... 12,399,288 (04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis 87248K-AJ-3 . ATR oo [T [ 12,238,082 |........... 12,399,288
Evergreen Basket of Long Fixed Rate BALLYROCK CLO 2018-1 LTD-SERIES

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 13,523,573 |....ooeenn 13,330,849 (04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 05875H-AC-7 . [2018-1A CLASS A2 .....ovvveveeiineenns [ 1 e 13,523,573 |........... 13,330,849
Evergreen Basket of Long Fixed Rate MYERS PARK CLO LTD-MYERS 2018-1A A2

57620%AUS ... ABS Bank Loans and Corporate Bonds 1,000,000 |... ....981,505 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC B2848F-AC-6 . |.oeeeurreeeeeeeiiiiee e [T e 1,000,000 .981,505
Evergreen Basket of Long Fixed Rate

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 5,500,000 |............ 5,488,423 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 48661N-AE-8 . | KAYNE CLO-SERIES 19-6A CLASS BY .. [1 .ocevveriiiiiiiiiiiiiiiiies o 5,500,000 [............ 5,488,423
Evergreen Basket of Long Fixed Rate

57629%AUS .......... ABS Bank Loans and Corporate Bonds [ 1 ...cceveviinviiiniiiiiiiinnns Joonreiiiiiiiniiiineiins Joeeeeinens 6,402,191 |............ 6,548,494 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap = OTC ...ccevvenn forvennniiniiiiiiiinne o 25654#-AB-8 . [Dodger Tickets LLC Senior Secured |1 ..coeevivverviiniveiiineinines fooveeninenns 6,402,191 |............ 6,548,494
Evergreen Basket of Long Fixed Rate Marble Point CLO XI Ltd-MP11 2017-

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiinininies foeinnnnnns 60,000,000 |........... 21,302,586 |........... 13,022,006 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC .....ccoee |oerevinninniiiiiiiiens foreeenenne (7,947,408) [ 56607F-AA-3 . [2A A ..eevveeiiiiieieeeiiiiinieeeeiene | 1 | 21,302,586 |........... 20,969,414
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 04-

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiinss foovinnnniciiiiiieeeees foeneiiins 12,927,432 |........... 11,370,916 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 66704J-BD-9 . |2 CLASS B ..eeoeveviiiineeiiiieeeeeens [ 1 e 12,927,432 |........... 11,370,916
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 05-

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 11,316,505 |............ 9,996,103 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovvee |oeveinnninniniiiinens [ 66704J-BK-3 . |1 CLASS B ..eeveeeeeiiiiiceeeeiiieennns [ 1 [ 11,316,505 |............ 9,996, 103
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininnnnie Jooniinniinniiiiiieeees foeeiiiinns 3,500,000 |............ 3,366,237 [04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 949500-AC-5 . JCLASS B ..evvviieiiiciiiiiieieceiieees [T e 3,500,000 [............ 3,366,237
Evergreen Basket of Long Fixed Rate Crestline Denali CLO Ltd-SERIES

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniininin fooniinniieeiiiiiieeens feeeiiiinns 3,200,000 |............ 3,002,710 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oevennnnnininiiiiiens foeiiiiiis 22615E-AE-0 . [2018-1A CLASS C ..ooovvvnvvieenniinens [ 1o e 3,200,000 [............ 3,002,710
Evergreen Basket of Long Fixed Rate NYERS PARK CLO LTD-HYERS 2018-1A A2

57629*BA8 .......... |ABS Bank Loans and Corporate Bonds 2,000,000 |............ 1,963,010 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC 62848F-AC-6 . |.. ....2,000,000 ....1,963,010
Evergreen Basket of Long Fixed Rate Highbridge Loan Manageme:

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 11,900,000 |........... 11,623,789 |04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC ....ccovee |oeveinnninniniiiiiens foeiiiiis 44330G-AE-3 . 2014 CLASS AR .....ovvvvveviiineenees [T e 11,900,000 |........... 11,623,789
Evergreen Basket of Long Fixed Rate H.H.1. HULL NO. $856 L.L Guaranteed

57629*BA8 .......... |ABS Bank Loans and Corporate Bonds 7,687,500 |............ 7,350,411 | 04/09/2013 ..... 04/09/2043 ..... Interest Rate Swap - OTC 404250-AA-3 . Notes . .... 7,687,500 ... 7,350,411
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57620%GA3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeviiiiinnnnnnnns |oevinns 225,000,000 |........... 34,574,011 |.......... (29,128,728)| 09/11/2023 ..... 06/11/2051 ..... 01750C-AA=1 . A eveeeeeeiiiiieeeeirieeeeeeiieeeees [T e 34,500,000 |........... 34,070,027
Evergreen Basket of Long Fixed Rate

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 1,000,000 |......cceveeens 989,541 109/11/2023 ..... 06/11/2051 ..... 4825001-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR .........o. [ 1 oo o 1,000,000 |....ccevvnennn 989,541
Evergreen Basket of Long Fixed Rate

57629%GA3 ... ABS Bank Loans and Corporate Bonds 5,000,000 |............ 4,834,170 |1 09/11/2023 ..... 06/11/2051 ..... 14314L-AE-5 . ....5,000,000 .... 4,834,170
Evergreen Basket of Long Fixed Rate

57620%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,500,000 |............ 2,043,320 |109/11/2023 ..... 06/11/2051 ..... 64032V-AB-5 . [BA B ..cceriiiiiiiiiiiiieeeiiieeeeee [T 2,500,000 [............ 2,043,320

VPC SPECIALTY LENDING INVESTMENTS

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

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 73,995,090 |.......c.. 73,995,090 |09/11/2023 ..... 06/11/2051 ..... 91831Z-MM-5 . [Revolving Loan Facility ......ccocoooe [ 1 coiiiiiiiiin e 73,995,090 |.....ocen. 73,995,090
Evergreen Basket of Long Fixed Rate

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 63,324,996 |........... 63,089,455 | 09/11/2023 ..... 06/11/2051 ..... 72403Z-NS-9 . | PIONEERS GATE LLC 2021-1 CFCC ..... [ 1 coeereiiiiiiiiieeciieee [ 63,324,9% |........... 63,089,455
Evergreen Basket of Long Fixed Rate Benefit Street Partners -SERIES 18-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiniiiiii Jooviininiiieiiieeeees feeeeiies 13,400,000 |........... 13,058,876 |09/11/2023 ..... 06/11/2051 ..... 08179L-AC-5 . |14A CLASS A2 ....eoeviiiiiiiieeiiiicie [ 1 [ 13,400,000 |........... 13,058,876
Evergreen Basket of Long Fixed Rate OHA Credit Funding 1 LTD-SERIES 18-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeriiiiiinicniniis Joviiinieeeiiiieieees feeeeiiis 8,000,000 |............ 7,869,184 109/11/2023 ..... 06/11/2051 ..... 67115W-AG-5 . |1A CLASS B ..eoeeiiiiiieiiiieeeees [ 1 e e 8,000,000 |-...evvennns 7,869,184
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 1 L-DCLO 2021-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiei e feeeeiiins 7,100,000 |......oveens 6,895,506 [09/11/2023 ..... 06/11/2051 ..... 25255D-AE-0 . 1A A2 .o [T e 7,100,000 |-..eeveenns 6,895,506
Evergreen Basket of Long Fixed Rate Mesa Air Group, Inc. Class A Notes

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 24,482,221 |........... 22,437,307 |09/11/2023 ..... 06/11/2051 ..... 590488-AA-6 . |..eeereiiieiiiiiiie e [ 2 e feeeee 24,482,221 |........... 22,437,307
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 56,000,000 |........... 56,000,000 |09/11/2023 ..... 06/11/2051 ..... 515095-MI-6 . |-eevveeeeeeiiiiniee e [T [ 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 ........cccceeeiriiiiinnnnnnns foerenee 250,000,000 |........... 14,082,215 |......... (56,076,389) [ 09/11/2023 ..... 06/11/2051 ..... 55820C-AE-5 . [29A A2 ..o [T [ 14,000,000 |........... 13,756,260
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared DRYDEN 64 CLO LTD-DRSLF 2018-64A A

57629*F79 ... ABS Bank Loans and Corporate Bonds ..22,850,000 |........... 22,587,225 [09/11/2023 ..... 06/11/2051 ..... 26251L-AC-8 . ...22,850,000 ...22,587,225
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Regatta X Funding Ltd-SERIES 2017-

57629*FZ79 .... ABS Bank Loans and Corporate Bonds ..13,100,000 |........... 12,740,012 [09/11/2023 ..... 06/11/2051 ..... 75884B-AC-2 . [3A CLASS B ... R ...13,100,000 ...12,740,012
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-ATCLO

57620*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 4,700,000 |............ 4,527,021 (09/11/2023 ..... 06/11/2051 ..... 04942J-AE-1 . J2018-10A B ....ovvvieiiiiiiiiicces L U R, 4,700,000 |...evvennnn 4,527,021
Evergreen Basket of Long Fixed Rate

57620%F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,000,000 |.......cc... 6,527,591 09/11/2023 ..... 06/11/2051 ..... 94950C-AG-1 . | Wellfleet CLO Ltd-WELF 2021-1A C . [1 .ocvrrirriiiiiiiiiiiiiiiies o 7,000,000 |...uvveennns 6,527,591

Invesco CMI Investments MM, LLC -

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

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 ......ccceeviiiiiiiiiiiiriiiis fooiiieeeieciieeeeee feeeees 173,279,509 |.......... 173,279,509 | 09/11/2023 ..... 06/11/2051 ..... 461424-AA-6 . [Series 2020-1 .........cccceeeeriinnns 2 e [ 173,279,509 |.......... 173,279,509
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiiiniiiiii Jooviiiiieeieiieeeees feeeeeies 31,600,000 |........... 29,777,312 | 09/11/2023 ..... 06/11/2051 ..... 06760H-AE-6 . |IA A2 ..o [ 1 e 31,600,000 |[........... 29,777,312
Evergreen Basket of Long Fixed Rate

57629*FZ79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 29,101,511 |........... 28,137,296 |09/11/2023 ..... 06/11/2051 ..... 62983P-AA-3 . |Nakilat Inc-SECURED BOND ............ T e [ 29,101,511 | 28,137,296

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57620%F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins foovinneniiiiiiiiennees feneiiinns 11,000,000 |........... 11,000,000 | 09/11/2023 ..... 06/11/2051 ..... 186858-AC-6 . [Facility ......ccccvuveiiiiiiininnnnnne T [ 11,000,000 |........... 11,000,000
Evergreen Basket of Long Fixed Rate Madison Park Funding XIV-MDPK 2014-

57629*BD2 ... ABS Bank Loans and Corporate Bonds ..15,013,617 |........... 11,472,122 [09/05/2023 ..... 03/05/2034 ..... 55818R-BA-3 . |14A BRR . R I ...15,000,000 ... 14,727,210
Evergreen Basket of Long Fixed Rate KKR FINANCIAL CLO LTD-SERIES 13-1A

57620%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,920,000 |............ 4,871,149 (09/05/2023 ..... 03/05/2034 ..... 4824V-AS-0 . [CLASS BR ....eeoviiiiiiiiiieiiiiiiiees L U R, 4,920,000 [............ 4,871,149
Evergreen Basket of Long Fixed Rate Carlyle US CLO 2021-10 L-CGMS 2021-

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiinis fooviinnnniiiiiiiieeeees foneiiinns 16,148,460 |........... 16,560,652 |09/05/2023 ..... 03/05/2034 ..... 14316Y-AA-3 . [10A A oo [ T o 16,148,460 |........... 16,560,652
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2019-

57629*BD2 ... ABS Bank Loans and Corporate Bonds ..13,700,000 |........... 13,265,217 [09/05/2023 ..... 03/05/2034 ..... 05682L-AL-1 . J2A BR ... 1. ...13,700,000 ... 13,265,217
Evergreen Basket of Long Fixed Rate

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,050,000 |............ 7,849,040 (09/05/2023 ..... 03/05/2034 ..... 48252R-A0-7 . | KKR Clo 24 Ltd-KKR 24 BR ........... L U R, 8,050,000 |.....oeeenn 7,849,040
Evergreen Basket of Long Fixed Rate

57620%BD2 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 7,000,000 |......oeenn 6,926,787 |09/05/2023 ..... 03/05/2034 ..... 4825011-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR ........... L U R, 7,000,000 |...evveennns 6,926,787
Evergreen Basket of Long Fixed Rate GAIF Bond Issuer Pty Ltd Gtd Senior

57620%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins foovinneniiiiiiiiennees feneiiinns 19,800,000 |........... 19,639,838 [09/05/2023 ..... 03/05/2034 ..... 039586-AC-0 . Note .....oeoviiuiiiiiiiiiiiiiiieees T [ 19,800,000 |........... 19,639,838
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnin Jooviiiiiiiiiiiiiienens feeeiiiinns 6,400,000 |............ 6,271,520 [09/05/2023 ..... 03/05/2034 ..... 05684K-AN-7 . JAA B .oerieiieiiiiee e L U R, 6,400,000 |.......c.... 6,271,520
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXX Ltd-BLUEM

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 3,000,000 |............ 2,878,773 |09/05/2023 ..... 03/05/2034 ..... 096300-AN-1 . [2020-30A BR ........evvvreiiiinninennne L U R, 3,000,000 |-..uvveeenns 2,878,773
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57620%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,650,000 |............ 1,469,752 |09/05/2023 ..... 03/05/2034 ..... 06760G-AD-3 . |CLASS C ..evvvveeiiiiiiiieeiiiiiieeee 2 e [ 1,650,000 |............ 1,469,752
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,350,000 |........... 12,351,877 |09/05/2023 ..... 03/05/2034 ..... B5B17H-AE-9 . [B2A B ..evvveeeeiiiiiieieeciiiieeeeeen [ 1 e 12,350,000 |........... 12,351,877
Evergreen Basket of Long Fixed Rate Fort Benning Family Comm-UNSECURED

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 100,000,000 |........... 18,581,737 |........... 17,144,004 |09/05/2023 ..... 03/05/2034 ..... 346845-AC-4 . oo T [ 18,568,124 |........... 20,382,022
Evergreen Basket of Long Fixed Rate

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 21,644,004 |........... 21,581,290 | 09/05/2023 ..... 03/05/2034 ..... 55921Q-AA-0 . |Magna Imperio Systems Co-SECURED . [1 ......oooviiiiriininiiiinnnns foeennnnns 21,644,004 |........... 21,581,290
Evergreen Basket of Long Fixed Rate Sixth Street CLO-SIXST 2021-20A A1

57629*BC4 ... ABS Bank Loans and Corporate Bonds ..18,300,000 |........... 17,988,479 [09/05/2023 ..... 03/05/2034 ..... 830120-AA-2 . |.. 1. ...18,300,000 ... 17,988,479
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 |............ 9,180,961 |09/05/2023 ..... 03/05/2034 ..... 88434H-AE-3 . J2A CLASS A2 ..vvvviieieiiiiiiieneeeee [ 1 e 9,400,000 [............ 9,180,961
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXX Ltd-BLUEM

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 3,700,000 |............ 3,550,487 [09/05/2023 ..... 03/05/2034 ..... 096300-AN-1 . [2020-30A BR ........evvvreiiinininnnnne L U R, 3,700,000 |...uvveennns 3,550,487
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared ARES XXXIIR CLO LTD-SERIES 14-32RA

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 13,625,000 |........... 13,238,091 [09/05/2023 ..... 03/05/2034 ..... U N 04017E-AE-2 . |CLASS ATB ...eeeiiiiiiiiiiiieiciiiieees T [ 13,625,000 |........... 13,238,001
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared ACCESS GROUP INC-SERIES 20151

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiniinnnnie Jooviinniiieiiiiiienens feeeiiiinns 1,976,968 |............ 1,906,355 |09/05/2023 ..... 03/05/2034 ... [eeeeeeeiiiiee e o [ 00435T-AB-7 . [CLASS B ...ovvvvvieieeiiiiiiieee e L U R, 1,976,968 |............ 1,906,355
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared CIFC Funding 2021-1 Ltd-CIFC 2021-

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 5,600,000 |............ 5,483,279 |09/05/2023 ..... 03/05/2034 ... [eeeeeeeiiiieeeeeiieie e o [ 12563E-AC-7 . [TA B weeeeiiiiiiiiiieeeciiieee s L U R, 5,600,000 |.....oeeennn 5,483,279
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniniiiies |ovviiinnniniiiiiiiiiiens foeeiiinns 5,500,000 |............ 5,240,554 109/05/2023 ..... 03/05/2034 ... |eeeeieiiiiiieeieiiiiie e eeeeies oieies e | 48661A-AN-6 . | KAYNE CLO | Ltd-KAYNE 2018-1A CR . [1 ..ccvvevviviininnnniiiiiiiins o, 5,500,000 [............ 5,240,554
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*BC4 ... ABS Bank Loans and Corporate Bonds 3,182,126 |............ 2,984,553 | 09/05/2023 ..... 03/05/2034 ..... 91159H-HR-4 . | US Bancorp-SENIOR UNSECURED ........ [1 .occreiiiiiiiiiiiiiiiiinns o 3,182,126 .... 2,984,553
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 6,900,000 |............ 6,923,757 [09/05/2023 ..... 03/05/2034 ..... 06762V-AC-0 . [2022-3A B ......ooourriiieniiiieeeeeens [T e 6,900,000 |....ovvennnn 6,923,757
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2018--SERIES 18-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 125,000,000 |........... 56,136,711 |........... 48,794,027 |08/21/2023 ..... 05/19/2034 ..... T73420-AA-1 . A CLASS A oo [T e 56,095,171 |........... 55,567,300
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO Ltd-NEUB 2018-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,000,000 |.......cc... 6,841,660 |08/21/2023 ..... 05/19/2034 ..... B4130P-AE-3 . 28A B .eevveiiiiiiiiiiieeciiieeneeee [T e 7,000,000 |...evveennns 6,841,660
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2021-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 15,000,000 |........... 14,413,005 (08/21/2023 ..... 05/19/2034 ..... 13B77E-AE-2 . [TA B weeeviiiiiieiiiciiiiieencccieeens [ T o 15,000,000 |........... 14,413,005
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2019-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 6,934,311 [............ 7,008,417 |08/21/2023 ..... 05/19/2034 ..... B41320-AN-5 . IBIA AR oeoiiiiiiiiie e [T e 6,934,311 |....ceees 7,008,417
Evergreen Basket of Long Fixed Rate ARES CLO Ltd-SERIES 18-28RA CLASS B

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 16,000,000 |........... 15,632,304 (08/21/2023 ..... 05/19/2034 ..... 04017Q-AE=5 . [oeeeereeeerereieieeiieesreeesireeeieeee | T o 16,000,000 |........... 15,632,304
Evergreen Basket of Long Fixed Rate BETHPAGE PARK CLO LTD-BETHP 2021-1A

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 6,750,000 |............ 6,538,482 (08/21/2023 ..... 05/19/2034 ..... 087598-AC-2 . B .evveeeeeieirrinieeeiiienneeeeieeeees [T e 6,750,000 |.....oeennnn 6,538,482
Evergreen Basket of Long Fixed Rate Kayne CLO 4 Ltd-SERIES 19-4A CLASS

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 2,800,000 |............ 2,774,929 |08/21/2023 ..... 05/19/2034 ..... 48661Y-AA-2 . BT weeeeiiiiiiiiiieciiiieeceeceeeen [T 2,800,000 |...uvveennns 2,774,929
Evergreen Basket of Long Fixed Rate Magna International Inc-SR

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 11,105,197 |........... 10,723,759 (08/21/2023 ..... 05/19/2034 ..... 559222-AR-5 .. JUNSECURED ........covvvvvumvnenneniinnnns [ 1o e 11,105,197 |..oeeeeens 10,723,759
Evergreen Basket of Long Fixed Rate Symphony CLO 35 Ltd-SYMP 2022-35A

57629*BF7 .......... |ABS Bank Loans and Corporate Bonds 7,381,861 |............ 7,429,772 | 08/21/2023 ..... 05/19/2034 ..... 871980-AE-8 . JB1 ... . ....7,381,861 ... 7,429,772
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1 Ltd-CIFC 2018-

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiininiiniiiss foeinnnnnns 85,000,000 |........... 23,506,448 |........... 19,391,406 (08/09/2023 ..... 05/09/2034 ..... 12551R-AA-6 . [TA A weeeriiiiiiiiciiieeccccees [ T o 23,487,000 |........... 23,246,141
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 5,650,000 |............ 5,528,802 (08/09/2023 ..... 05/09/2034 ..... 5018AN-AN-2 . JCLASS BR ....eevveeiiiiiiennciiiiieenees [T e 5,650,000 |[............ 5,528,802
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared ARES L CLO Ltd-SERIES 19-53A CLASS

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 5,601,959 |............ 5,580,498 (08/09/2023 ..... 05/09/2034 ..... U N 04009G-AE=7 . B wevveeeeeiinrnnnieeeiiiieneeeeeineeees [T e 5,601,959 |............ 5,580,498
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared KVK CLO 2016-1 Ltd-KVK 2016-1A BR2

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 6,400,000 |............ 6,124,646 (08/09/2023 ..... 05/09/2034 ..... O731AD-AE-8 . [eeeeereeereeeerieeseeeeieee e [ T o 6,400,000 |............ 6,124,646
Evergreen Basket of Long Fixed Rate ROCKFORD TOWER CLO 2018--ROCKT

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 20,000,000 |........... 19,775,740 |08/09/2023 ..... 05/09/2034 ..... TT342K-AA-8 . J2018-2A A .o [ 1 e 20,000,000 |........... 19,775,740
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -SERIES 1A

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 3,900,000 |............ 3,664,740 (08/09/2023 ..... 05/09/2034 ..... 05683L-AG-1 . [CLASS C ..evvvveveeeinieiieeciiiieeenes [T e 3,900,000 [............ 3,664,740
Evergreen Basket of Long Fixed Rate

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 15,591,701 |........... 15,225,303 | 08/09/2023 ..... 05/09/2034 ..... 784170-ZZ-8 . | SFR FTTH SAS Term Loan .........coeee [2 evveviiiiiiiiiiiiiiiiiiinnen foees 15,591,701 |........... 15,225,303
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,000,000 |............ 5,017,445 (08/09/2023 ..... 05/09/2034 ..... 55819F-AE-1 . B5A B1 ..oooviiiiiieiiniiiiiiececciens [ 1 e 5,000,000 |....uvvennns 5,017,445
Evergreen Basket of Long Fixed Rate Madison Park Funding XVI-MDPK 2015-

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiiiiniiies foeinnnnnns 55,000,000 |........... 10,017,743 |............ 5,856,393 | 07/06/2023 ..... 10/06/2034 ..... 55819B-AN-0 . [18A BR ...ooeeiiriiiiieiiiiiiiieeeenen [T e 10,000,000 |............ 9,830,510
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57629%CG4 ... ABS Bank Loans and Corporate Bonds ..20,100,000 |........... 19,362,451 (07/06/2023 ..... 10/06/2034 ..... 06760G-AB-7 . |CLASS A2 . ...20,100,000 ... 19,362,451
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2017--ROCKT

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 22,972,491 |........... 22,873,254 |07/06/2023 ..... 10/06/2034 ..... TT341D-AA-5 . JR017-3A A e [ 1 [ 22,972,491 |........... 22,873,254
Evergreen Basket of Long Fixed Rate ATLAS SENIOR LOAN FUND L-SERIES 17-

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 3,100,000 |............ 2,963,721 (07/06/2023 ..... 10/06/2034 ..... 04943A-AG-4 . BA CLASS C ..oovenvvienieciiiiieeeeees [T e 3,100,000 |...evveeenns 2,963,721
Evergreen Basket of Long Fixed Rate

57629%CG4 ... ABS Bank Loans and Corporate Bonds ... 7,631,311 |............ 7,158,339 (07/06/2023 ..... 10/06/2034 ..... 172967-L0-9 . [Citigroup Inc-SENIOR UNSECURED ... ... 7,531,311 ... 7,158,339
Evergreen Basket of Long Fixed Rate ORANGE GROVE ENERGY, L.P DELAYED

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiiinnnnnnnns |oeninns 100,000,000 |........... 12,272,681 |......... (17,154,511) [ 09/18/2023 ..... 06/16/2051 ..... GB776M-2Z-9 . |PRAN TE ..ooeiiiiiieiiiiiiiieeeciiieee [ 2 i [ 12,235,458 |........... 11,689,253
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiinniinnnin fooniinniniiiiiiiieeens foeeiiiinns 3,922,760 |............ 3,830,577 (09/18/2023 ..... 06/16/2051 ..... 784170-ZZ-8 . | SFR FTTH SAS Term Loan .........coeee [2 coveeieiiiiiiiiiniiiiiiieenn o 3,922,760 |............ 3,830,577
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 2,250,811 [....cennee 2,134,079 (09/18/2023 ..... 06/16/2051 ..... 429827-AS-7 . J2004-1 CLASS B2 ......eeevvevvvnnnnnns [T e 2,250,811 [............ 2,134,079
Evergreen Basket of Long Fixed Rate

57629*FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie foviiinniiiiiiiiiiiinees foveeiinnns 10,200,000 |............ 9,916,705 [09/18/2023 ..... 06/16/2051 ... 00889B-AB-7 . | Aimco CDO-AIMCO 2021-15A B ....cooee [ 1 coivveeiiiiiiiiiniiiiiiiiiees foeennns 10,200,000 |............ 9,916,705
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Madison Park Funding XVI-NDPK 2015-

57620%FY2 ... ABS Bank Loans and Corporate Bonds ..19,863,884 |........... 19,853,297 09/18/2023 ..... 06/16/2051 ..... 55818Y-BN-0 . |17A AR2 . . ...19,863,884 .. 19,853,297
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 20,500,000 |........... 20,057,713 [09/18/2023 ..... 06/16/2051 ..... 449272-AA-1 . | 1CG US CLO Ltd-1CG 2021-4A A1 ... [1 coceeeiiiiiiiiiiiiiiiiee [ 20,500,000 |[........... 20,057,713
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 19,384,777 |........... 19,559,040 (09/18/2023 ..... 06/16/2051 ..... 75009R-AA-1 . |Rad CLO 14 Ltd-RAD 2021-14A A ... [1 .ccoiriiiiiiiiiiiiiien [ 19,384,777 |........... 19,559,040
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2014-

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 20,000,000 |........... 19,488,200 |09/18/2023 ..... 06/16/2051 ..... 67707C-AS-7 . [HORA BR ....oevvveeeeeiiiiieeeecinene [T [ 20,000,000 |........... 19,488,200
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-MORGN 2017-1A BR

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 8,700,000 |............ 8,359,238 |09/18/2023 ..... 06/16/2051 ..... 33836J-AE-9 . |eeeiiieieeeeeiiee e [T e 8,700,000 |....vvvennnn 8,359,238

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 12,000,000 |........... 12,000,000 | 09/18/2023 ..... 06/16/2051 ..... 186858-AC-6 . [Facility ....ooooveeeeeeeriiiiiieeeeees [ 1 e o 12,000,000 |........... 12,000,000
Evergreen Basket of Long Fixed Rate Elmwood CLO I11 Ltd-ELMW3 2019-3A

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeviriiiiinnnnnin foerenee 250,000,000 |........... 17,629,556 |.......... (53,425,774) [ 09/18/2023 ..... 06/16/2051 ..... 29002H-AN-9 . JBR oo [ T [ 17,536,590 |........... 17,227,463
Evergreen Basket of Long Fixed Rate BAIN CAPITAL CREDIT CLO -SERIES 18-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiinerinis Jooviiiiiee e feeeeiies 49,926,847 |........... 49,589,050 |09/18/2023 ..... 06/16/2051 ..... 05682V-AA-3 . [2A CLASS AT . [ 1 [ 49,926,847 |........... 49,589,050
Evergreen Basket of Long Fixed Rate Buttermilk Park CLO Ltd-BMILK 2018-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiniiiiii Jooviinineeieiiiieeees feeeeiis 12,400,000 |........... 12,124,398 (09/18/2023 ..... 06/16/2051 ..... 124166-AE-9 . (1A BT oo | T e o 12,400,000 |........... 12,124,398
Evergreen Basket of Long Fixed Rate REGATTA V111 FUNDING LTD-SERIES

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiiinninins Joniiiiiee e feeeeiiiis 7,600,000 |........c.. 7,441,852 09/18/2023 ..... 06/16/2051 ..... 75888K-AC-8 . [2017-1A CLASS B ...oooeiiieieeeeecn [ 1 o e 7,600,000 |....ooeennns 7,441,852
Evergreen Basket of Long Fixed Rate

57629*GH8 ... ABS Bank Loans and Corporate Bonds 5,650,000 |............ 5,500,026 |09/18/2023 ..... 06/16/2051 ..... 78108Y-AQ-5 . | RR 1 LLC-RRAM 2017-1A A2B . ... 5,650,000 ... 5,500,026
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES 14-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeviiiiiiiiineiiiii fooviieieee e feeeeiies 10,500,000 |........... 10,262,564 (09/18/2023 ..... 06/16/2051 ..... 14315L-AC-8 . [3RA CLASS ATB ...eeeeeeeeiiiieeeeeee | T e o 10,500,000 |........... 10,262,564
Evergreen Basket of Long Fixed Rate

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 10,500,000 |........... 10,292,930 (09/18/2023 ..... 06/16/2051 ..... 12564D-AC-8 . | CIFC Funding Ltd-CIFC 2021-3A B .. |1 ..ooiiiiiiiiiiiiiiiieeeiiis o 10,500,000 |........... 10,292,930
Evergreen Basket of Long Fixed Rate Palmer Square CLO Ltd-SERIES 2021-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniiiii Jooviiiinee e feeeeeies 10,000,000 |............ 9,749,100 (09/18/2023 ..... 06/16/2051 ..... 69701X-AC-8 . [2A CLASS B ..ooveeeiieeeiiiiieeeeees [ 1 [ 10,000,000 |............ 9,749,100
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 31,012,800 |........... 28,829,778 (09/18/2023 ..... 06/16/2051 ..... 067600-A0-2 . 1A AR ..oooiiiiiieeeieeeeeeeens [ 1 [ 31,012,800 |[........... 28,829,778
Evergreen Basket of Long Fixed Rate Allegro CLO X111 Ltd-ALLEG 2021-1A

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniiiiii Jooviieiieeieiiieeees feeeeeees 23,176,201 |........... 23,458,296 |09/18/2023 ..... 06/16/2051 ..... 017500-AC-3 . A weeeeeeereiiiieee e [T e 23,176,201 |........... 23,458,296
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 23,998,000 |.......c.. 21,583,825 | 09/18/2023 ..... 06/16/2051 ..... 067600-AS-8 . [1A BR ....oeeeeeiiiiiieeeeiiiieeeeeeee [ 1 e 23,998,000 |........... 21,583,825
Evergreen Basket of Long Fixed Rate

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiiiiii Jooviiiiiec e feeeeeies 23,600,000 |........... 22,853,744 109/18/2023 ..... 06/16/2051 ..... 30259A-AA-0 . | FDF | Ltd-SERIES 17-3A CLASS A1 .. [1 .cciiiiiiiiiiiiiiiiiee [ 23,600,000 |........... 22,853,744
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2019-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiiinninii Joviiiiieei e feeeeiiis 8,200,000 |............ 7,958,075 (09/18/2023 ..... 06/16/2051 ..... 08186P-AN-3 . [18A BR ....ooeiieiiiiieiiiiiiieeeeeees [T e 8,200,000 |-...ovvennns 7,958,075
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 20,000,000 |........... 19,689,420 (09/18/2023 ..... 06/16/2051 ..... 949500-AA-9 . JCLASS A ..o [T [ 20,000,000 |........... 19,689,420
Evergreen Basket of Long Fixed Rate Invesco CMI Investments MM, LLC -

57629%GS4 ... ABS Bank Loans and Corporate Bonds ...170,192,965 |........... 99,468,827 [09/18/2023 ..... 06/16/2051 ..... 46143#-M0-2 . |TERM LN SER 2021-3 .... . ... 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 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 10,490,000 |........... 10,242,614 (09/18/2023 ..... 06/16/2051 ..... B043TL-AG-7 . B e [ 1 [ 10,490,000 |........... 10,242,614
Evergreen Basket of Long Fixed Rate HPS Loan Management 9-20-HLM 9A-

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniriiii fooviieiiee e feeeeeies 10,000,000 |............ 9,758,020 (09/18/2023 ..... 06/16/2051 ..... 404360-AL-6 . 2016 ABR .....eooeiiiiiiiiieeiieeens [T [ 10,000,000 |............ 9,758,020
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Neuberger Berman Loan Advisers CLO

57629%GS4 ... ABS Bank Loans and Corporate Bonds 7,500,000 |............ 7,299,780 | 09/18/2023 ..... 06/16/2051 ..... 641320-AL-2 . [32 Ltd . ...7,500,000 .... 7,299,780
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Neuberger Berman Loan Advisers CLO

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiiiinniiiss Joviiiieei e feeeeiiiis 4,800,000 |............ 4,555,310 | 09/18/2023 ..... 06/16/2051 ...c. [eveeeiiiniiineeiiiiiiie e e [ 64131J-A0-9 . 25 Ltd .ooeieiieieee e [ 1 e 4,800,000 |....ovennns 4,555,310
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Jooviiiiieeieiiieeees feeeeeies 17,600,000 |........... 17,430,072 |09/18/2023 ..... 06/16/2051 ...c. [eveeeiiiniiineeiiiiiiie e e [ 55955A-AA-4 . | Magnetite XX Ltd .......ooccoonnenins [ 1 oo e 17,600,000 |........... 17,430,072
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%G%4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoceeiiiiiiinieriiies |ooiiiiiniesiiiiiiiieees foeeeiiies 16,000,000 |........... 15,747,392 |09/18/2023 ..... 06/16/2051 ... |oeeiiiiiiiiiiiiiiiiiiie e iiiiiiie e siiins [eiieieesiiiiiiieeseee |oeriiiieee s 85816L-AA-6 . | Steele Creek Clo 2018-2 Ltd ........ [1 occeeeeiiiiiiineneiiiiiiien foeeenne 16,000,000 |........... 15,747,392
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GS4 ... ABS Bank Loans and Corporate Bonds ..10,491,761 |........... 10,417,269 (09/18/2023 ..... 06/16/2051 ..... 87289B-AA-2 . | TCP DLF VIII 2018 CLO, LLC .... ...10,491,761 ... 10,417,269
Evergreen Basket of Long Fixed Rate

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 29,925,000 |........... 28,859,909 | 09/18/2023 ..... 06/16/2051 ..... 039586-AJ-5 . | GAIF Bond Issuer Pty Ltd. ......coc. [1 oo e 29,925,000 |........... 28,859,909
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 55,000,000 |........... 55,000,000 (09/18/2023 ..... 06/16/2051 ..... 515095-MI-6 . |-eeeeeeeeeeeeeeiiiee 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 ........cccccevviiiinninnnnns |oevinns 250,000,000 |........... 16,689,456 |.......... (53,159,284) [ 09/18/2023 ..... 06/17/2051 ..... 92915P-AK-1 . JABR2 .....eovvviiiiiiiiniiiiiiieneeeein [T e 16,600,000 |........... 16,133,025
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 5,000,000 |............ 4,086,640 |09/18/2023 ..... 06/17/2051 ..... 64032V-AB-5 . [BA B ..cceriiiiiiiiiiiieeeeiieeeeee [T 5,000,000 |....uvvennns 4,086,640
Evergreen Basket of Long Fixed Rate RRPF Engine Leasing Ltd Senior

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 13,000,000 |........... 12,406,108 |09/18/2023 ..... 06/17/2051 ..... G7332#-AH-6 . [Secured ..........ccceuvereiiiiiiinninnns [2 i [ 13,000,000 |........... 12,406,108
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-ATCLO

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 10,000,000 |............ 9,563,020 (09/18/2023 ..... 06/17/2051 ..... 04941Y-AJ-8 . J2018-T1A B .evvveeiiiiiiiiieccinens [ 1 e 10,000,000 |............ 9,563,020
Evergreen Basket of Long Fixed Rate Magnetite XXVI Ltd-MAGNE 2020-26A

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins fooviininniiiiiiiieenees foneiiins 26,815,000 |........... 26,408,780 (09/18/2023 ..... 06/17/2051 ..... 55954Y-Ad-4 . ATR ..o [T [ 26,815,000 |........... 26,408,780
Evergreen Basket of Long Fixed Rate Gulf Stream Meridian-GSM 2021-6A A2

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 11,900,000 |........... 11,521,116 |09/18/2023 ..... 06/17/2051 ..... 402566-AC-5 . |-eeenrriieeeeeeiiiee e [T [ 11,900,000 |........... 11,521,116
Evergreen Basket of Long Fixed Rate

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 68,313,143 |........... 68,313,143 | 09/18/2023 ..... 06/17/2051 ..... 500798-MP-1 . | KREF Lending VII 2018-4 Term Loan |1 ...ooovviviiiinnnniiiininns foeeninnns 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 ..59,280,186 |...........59,280, 186 [09/18/2023 ..... 06/17/2051 ..... 59576#-M-5 . |(Carlyle BDC Direct Lending) ...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 .......ccceeeeiiiiiiiiiinniiiss Joviiiieei e feeeeiiiis 7,500,000 |............ 7,214,565 (09/18/2023 ..... 06/17/2051 ..... 94951D-AJ-2 . [BA CLASS A2 ..eeeiiieiiiiiieeeeeeee [ 1 e 7,500,000 |-..eevnennns 7,214,565
Evergreen Basket of Long Fixed Rate Parliament Funding | LLC-Variable

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 40,045,149 |........... 40,045, 149 | 09/18/2023 ..... 06/17/2051 ..... 70163#-AA-0 . [Funding Notes ........ccoovvvrvieennns [ 1 oo e 40,045,149 |........... 40,045, 149
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniiiii Jooviiiinee e feeeeeies 20,000,000 |........... 19,876,440 |09/18/2023 ..... 06/17/2051 ..... 03331J-AA-0 . [2018-10A ATA ..ooeiiiiiiiiiiiieees [ 1 [ 20,000,000 |........... 19,876,440
Evergreen Basket of Long Fixed Rate Shepherds Flat Funding T Trust A-1-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 41,258,068 |........... 39,484,241 109/18/2023 ..... 06/17/2051 ..... 82340%-AB-3 . G Cer ..eeeerrreuremreereniinneeeeeeiiens [ 1 e 41,258,068 |........... 39,484,241
Evergreen Basket of Long Fixed Rate

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccoeeiiiiiiiininnnnns foeveies 125,000,000 |........... 25,047,386 |........... 13,578,670 |08/04/2023 ..... 11/04/2044 ..... 48253H-AN-5 . | KKR CLO 26 Ltd-KKR 26 AR ... [ 1 cooeeiiiiiiiiiiiiee [ 25,000,000 |........... 24,508,250
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2017-

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 55,126,279 |........... 54,200,249 |08/04/2023 ..... 11/04/2044 ..... 05683H-AN-5 . [2A AR2 ... [ 1 [ 55,126,279 |........... 54,200,249
Evergreen Basket of Long Fixed Rate CATSKILL PARK CLO LTD.-SERIES 17-1A

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiiiiii Jooviiiiiec e feeeeeies 11,980,000 |........... 11,853,371 |08/04/2023 ..... 11/04/2044 ..... 149420-AE-1 . [CLASS A2 ..o | T e o 11,980,000 |........... 11,853,371
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-SERIES 18-

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiiinninii Joviiiiieei e feeeeiiis 5,000,000 |............ 4,883,490 (08/04/2023 ..... 11/04/2044 ..... 88434H-AE-3 . 2A CLASS A2 ..eeeeiieieiiiieeeeeeee [ 1 e 5,000,000 |-..eevvennns 4,883,490
Evergreen Basket of Long Fixed Rate Denali Capital Clo XII L-DEN12

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 23,003,576 |........... 22,763,832 | 08/04/2023 ..... 11/04/2044 ..... 24824T-A0-3 . [2016-1A ATR ..oooeiiiiiiiiiieeees [ 1 [ 23,003,576 |........... 22,763,832
Evergreen Basket of Long Fixed Rate Highbridge Loan Manageme-SERIES

57629*CS8 ... ABS Bank Loans and Corporate Bonds ..10,250,000 |............ 9,956,727 [08/04/2023 ..... 11/04/2044 ..... 44330Q-AB-7 . |12A-18 CLASS A1B ... ...10,250,000 ....9,956,727
Evergreen Basket of Long Fixed Rate Bank of NT Butterfield &-

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininniniis Joviiiiiei e feeeeiiis 9,200,000 |............ 7,699,669 (08/04/2023 ..... 11/04/2044 ..... 064227-AC-5 . [SUBORDINATED ....eeeeieieeeieiieeees [ 1o e 9,200,000 |[............ 7,699,669
Evergreen Basket of Long Fixed Rate Symphony CLO 35 Ltd-SYMP 2022-35A

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininnrniis Jooviinieeeieieeeees feeeeiiis 3,730,241 |............ 3,754,451 | 08/04/2023 ..... 11/04/2044 ..... 871980-AE-8 . Bl .eeeeeiiiiieieeeciieceeeceeeees [ 1 e 3,730,241 oo 3,754,451
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*G8 ... ABS Bank Loans and Corporate Bonds ..36,089,458 |..........(34,322,377)[ 09/18/2023 ..... 06/17/2051 ..... 39808C-AA-3 . | Gridiron Fdg LLC Sr Secd Nt ........ ...36,000,000 ...34,992,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Carlyle Global Market St-SERIES

57629%G8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Jooviiiiieeieiieeeees feeeiiees 25,900,000 |........... 25,370,552 |09/18/2023 ..... 06/17/2051 ..oco [evveeiiiiiiiie e e [ 14307P-AE-5 . [C17A CLASS ATBR ..eoeeiiiiiiiceeeiie [ T e o 25,900,000 |........... 25,370,552
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared THL Credit Wind River 20-WINDR

57629*G8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Jooviiiiieeieiiieeees feeeeeies 11,600,000 |........... 11,285,431 (09/18/2023 ..... 06/17/2051 ..oco [evveeiiiiiiiie e e [ 88434H-AG-8 . [2018-2A B ...eoeeieiiiiieeeeceees [ 1 [ 11,600,000 |........... 11,285,431
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared 0CP CLO 2017-14 Ltd-SERIES 17-14A

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoceeiiiiiiinieriiies |ooiiiiiniesiiiiiiiieees foeeeiiies 11,400,000 |........... 11,172,023 |09/18/2023 ..... 06/17/2051 ..oo. |oviiiiiiiiiiiiiiiiiiiie i csiins [oiiiieesieiiiiieessee |oeriiiieee s 670970-AE-5 . JCLASS A2 .....cceeeviuneeeeeniiiineeeees [ 1 i foee, 11,400,000 |........... 11,172,023




¢l'soIs

STATEMENT AS OF JUNE 30, 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 SOFR Replacement Snap - CNE cleared Navient Student Loan Tru-NSLT 2019

57629*G8 ... ABS Bank Loans and Corporate Bonds ..10,500,000 |........... 10,634,502 09/18/2023 ..... 06/17/2051 ..... 6403411-AD-7 . |7TA B .. . ...10,500,000 ... 10,634,502
Evergreen Basket of Long Fixed Rate Ballyrock CLO 2019-2 Ltd-SERIES 19-

57629%G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 15,000,000 |........... 14,614,080 |09/18/2023 ..... 06/17/2051 ..... 05875M-AQ-5 . [2A CLASS AR ....ooovvviinriinneniinees [ 1 [ 15,000,000 |........... 14,614,080
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviviiiiiiininiins fooviinninniiiiiiineens feneiiiiiinns 222,856 |..vveeeeennnes 222,856 |09/18/2023 ..... 06/17/2051 ..... 500798-M0-9 . | KREF Lending VII 2018-5 Term Loan |1 ....ooovviviniinnnniiiininns feneniiiiiiins 222,856 |....ooooeunnes 222,856
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 24,000,000 |........... 23,704,656 |09/18/2023 ..... 06/17/2051 ..... 92917A-AA-4 . | VOYA 2018-1A A1 Looooeiiiienneii [ 1 e 24,000,000 |........... 23,704,656
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2018-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 5,000,000 |............ 4,594,498 109/18/2023 ..... 06/17/2051 ..... 64034B-AB-7 . JBA B ..ceriiiieiiiiiiiieeeciieeeeeee [T e 5,000,000 |....uvvennns 4,594,498
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-2 Ltd-WELF 2018~

57629%G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 45,000,000 |........... 44,342,145 109/18/2023 ..... 06/17/2051 ..... 949490-AA-3 . JRA A1 i [T [ 45,000,000 [........... 44,342,145
Evergreen Basket of Long Fixed Rate

57629%G08 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 6,125,000 |............ 5,811,817 |09/18/2023 ..... 06/17/2051 ..... 94950C-AE-6 . |Wellfleet CLO Ltd-WELF 2021-1A B . [1 .ocerririiiiiiiiiiiiiiines o 6,125,000 [............ 5,811,817
Evergreen Basket of Long Fixed Rate Magnetite VII Ltd-MAGNE 2012-7A

57629%G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 8,790,000 |............ 8,616,099 |09/18/2023 ..... 06/17/2051 ..... 55951P-BC-0 . JAR2 ..eevveiiiiiiiiieieiiiiieeeeeene [T e 8,790,000 |.....veennnn 8,616,009
Evergreen Basket of Long Fixed Rate Cbam 2018-5 Ltd-SERIES 18-5A CLASS

57629%G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 11,100,000 |........... 10,698,668 | 09/18/2023 ..... 06/17/2051 ..... 124810-AE-5 . BT ceeeeeieiiiiiiiececiiccccces [ T o 11,100,000 |........... 10,698,668
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2021-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,700,000 |............ 2,584,340 |09/18/2023 ..... 06/17/2051 ..... 431BW-AE-9 . [TA B wooeeiiiiiiiicciiiieccecceeens [T e 2,700,000 |...evveennnn 2,584,340
Evergreen Basket of Long Fixed Rate Australian Gas Networks Senior

57629*G08 ... ABS Bank Loans and Corporate Bonds ..31,316,707 |........... 30,342,134 09/18/2023 ..... 06/17/2051 ..... 035346-AB-5 . Note Ser .. ...31,316,707 ...30,342, 134
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 15,072,004 |........... 14,395,070 (09/18/2023 ..... 06/17/2051 ..... 61744Y-AP-3 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..cooovviiiiiiiiniiiiiiiinns feennns 15,072,004 |........... 14,395,070
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629%G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiininiiiins foovininniciiiiiineeees foneiiins 70,000,000 |........... 70,000,000 |09/18/2023 ..... 06/17/2051 ..... 515095-MI-6 . |-eeeeeeeeeeeeeiiee e [T [ 70,000,000 |........... 70,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared WM Investment Holding Revolver

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvveenninins |oeninns 250,000,000 |......... 178,081,587 |........... 88,599,147 | 09/18/2023 ..... 06/18/2051 ..... JT 81,587 |.......... (70,130,395) | 57542Z-A7-2 . [Floating Line ........ccoovviuviiiniinens |2 coiiiiiiiiiiiiiieeececins e 178,000,000 |.......... 158,729,542
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Morgan Stanley Eaton Van-MSEV 2021-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiinniiis Jooviinniieniiiiiieeens foeeiiiinns 3,600,000 |............ 3,406,331 [09/18/2023 ..... 06/18/2051 ..... BI773K-AE-2 . A C oo [T e 3,600,000 |....ovvennnn 3,406,331

Cliffwater Corporate Lending Fund -

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 |09/18/2023 ..... 06/18/2051 ..... 186858-AC-6 . |Facility ..oooooeeeeereeriiiiinieeeeie [ 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 .......ccccoooiiiiiiiiiiiiiis fooviiiineeieiiiiieeees feeeeeies 25,000,000 |........... 25,080,450 | 09/18/2023 ..... 06/18/2051 ..... 236057-AA-3 . JATA Lo [T [ 25,000,000 |........... 25,080,450
Evergreen Basket of Long Fixed Rate OHA Credit Funding 3 LTD-0AKC 2019-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiniiiiiiiis Jooviiniieeieiiieeees feeeeeies 14,897,941 |........... 15,195,892 (09/18/2023 ..... 06/18/2051 ..... B7T12R-AS-3 . [BA AR .eoeieeiiiiieieeeeieeeeeeeeees [ 1 e 14,897,941 |........... 15,195,892
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2022-4-PLMRS

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ......cccooeoiiiiiiiiiiiiiis Jooviinieeeieiiiiieeees feeeeeees 25,000,000 |........... 25,121,475 | 09/18/2023 ..... 06/18/2051 ..... 69700X-AA-3 . [2022-4A ATA ..o [T [ 25,000,000 |........... 25,121,475
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccoeeiriiiiinnnnnnns Joereies 350,000,000 |.......... 271,375,296 |.......... 172,954,927 | 09/18/2023 ..... 06/18/2051 ..... 67008#-M4-7 . |SPV, L.P. - Fund | Revolver ........ |1 ccooiiiiiiiiiiiiiiiiines [ 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 5,000,000 |............ 4,808,910 | 09/18/2023 ..... 06/18/2051 ..... 94950J-AC-5 . [CLASS B . ....5,000,000 ....4,808,910
Evergreen Basket of Long Fixed Rate

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 10,150,000 |............ 9,807,417 |09/18/2023 ..... 06/18/2051 ..... 48662N-AC-1 . | KAYNE CLO-KAYNE 2021-11A B ....oooes [ 1 oo [ 10,150,000 |-....oeennns 9,807,417
Evergreen Basket of Long Fixed Rate OHA Credit Funding 1 LTD-SERIES 18-

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniriiii fooviieiiee e feeeeeies 10,400,000 |........... 10,240,298 (09/18/2023 ..... 06/18/2051 ..... B7115W-AE-0 . |1A CLASS A2 ... [ 1 [ 10,400,000 |........... 10,240,298
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Dryden 58 Clo Ltd-DRSLF 2018-58A A1

57629%GN5 ... ABS Bank Loans and Corporate Bonds ..22,000,000 |...........21,713,604 09/18/2023 ..... 06/18/2051 ..... 26245R-AA-8 . ...22,000,000 ...21,713,604
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Jooviiiiieeieiieeeees feeeiiees 72,000,000 |........... 71,599,392 |09/18/2023 ..... 06/18/2051 ...c. [evveeieiriiiieeiiiiiie e e [ 486611-AA-6 . | KAYNE CLO-SERIES 19-3A CLASS A ... [1 coeeiieeiiiiiiieeciiiee [ 72,000,000 |........... 71,599,392
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared Madison Park Funding XXX-NDPK 2018-

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Jooviiiiieeieiiieeees feeeeeies 10,000,000 |............ 9,629,910 [09/18/2023 ..... 06/18/2051 ...c. [evveeieiriiiieeiiiiiie e e [ 55817A-AU-8 . 824 CR ...eeeeeeeeeeiiieeeeeeeeeees [ 1 e 10,000,000 |............ 9,629,910
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Ares XXXVII1 CLO Ltd-SERIES 2015~

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccoceeeiiiiiiinieniiis |ooiiiiiniieiiiiiiiieess foeeeeiiins 2,750,000 |............ 2,605,100 |09/18/2023 ..... 06/18/2051 ...o. |oveiiiiiiiiiiiiiiiiiiie e iiiiieie e siiins [eiieieesieiiiieessee |oereiiiiee s 04015U-AK-4 . 38A CLASS CR ....oceeevveveeeeeeeiieene [T oo foeeen, 2,750,000 |............ 2,605,100
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC|

57629%GNS5 ... ABS Bank Loans and Corporate Bonds |1 .. ..48,000,000 |...........48,000,000 (09/18/2023 ..... 06/18/2051 ..... 515095-M-6 . |.. ...48,000,000 ...48,000,000

Invesco nvestments MM, -

Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Senior Secured Notes - Term Loan

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccoeeiiiiiiiininnnnns foeveies 400,000,000 |.......... 187,254,436 |........... 74,844,640 | 09/18/2023 ..... 06/18/2051 ..... 46143#-MN-4 . [Series 2020-2 .......ccocueerieiiiiiiins [ 2 i [ 187,123,891 |......... 187,123,891
Evergreen Basket of Long Fixed Rate Twinbrook Capital Funding VIII

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnriiii Jooviiiiiee e feeeeiies 47,605,903 |........... 47,605,903 | 09/18/2023 ..... 06/18/2051 ..... 901399-MR-3 . |DSPV, LLC - Term Loan .....cceeceeens [ 1 coiiiiiiiiiiiiiiee [ 47,605,903 |........... 47,605,903
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2020--ROCKT

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniiiiis Jooviiiieeeieiieeeees feeeeiiis 15,000,000 |........... 14,590,410 (09/18/2023 ..... 06/18/2051 ..... TT341E-AC-9 . [2020-1A B .o [ 1 [ 15,000,000 |........... 14,590,410
Evergreen Basket of Long Fixed Rate BABSON CLO LTD-SERIES 17-1A CLASS

57629%G7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiiiniiiiii Jooviiiiieeieiieeeees feeeeeies 13,500,000 |........... 13,375,490 (09/18/2023 ..... 06/18/2051 ..... 06760B-AE-2 . BT .eeeeeeiiiieeeeeeiiieeeeeeieeeees [ 1 e 13,500,000 |........... 13,375,490
Evergreen Basket of Long Fixed Rate

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininnnniis Joviiiieei e feeeeiiis 9,600,000 |............ 9,592,301 | 09/18/2023 ..... 06/18/2051 ..... 63941R-AC-4 . |NAVSL 2019-2A B ...eeeeeeeeeiiienes [ 1 e e 9,600,000 |-...evvennns 9,592,301
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 12,700,000 |........... 12,472,276 (09/18/2023 ..... 06/18/2051 ..... 40436X-AE-7 . [2014 CLAS AR ..o [ 1 [ 12,700,000 |........... 12,472,276
Evergreen Basket of Long Fixed Rate BlueMountain CLO 2015-3 -BLUEM

57629%G7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiinerinis Jooviiiiiee e feeeeiies 13,900,000 |........... 13,454,686 (09/18/2023 ..... 06/18/2051 ..... 09628J-AN-1 . [2015-3A AR .....ooeeeeeiiiiieeeeeeee [ 1 [ 13,900,000 |........... 13,454,686
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-SERIES 18-

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininniiiss Joviinieee e feeeiiiis 7,400,000 |............ 7,233,574 109/18/2023 ..... 06/18/2051 ..... 55821T-AC-1 . [80A CLASS B ....eeeieeieeeiiiiiieeeeees [ 1 e e 7,400,000 |....ovvennns 7,233,574
Evergreen Basket of Long Fixed Rate OHA Credit Partners XIV -0AKC 2017-

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeeiiiiiiiinniiiii Jooviiiiiee e feeeeiies 12,750,000 |........... 12,505, 111 |09/18/2023 ..... 06/18/2051 ..... 67706X-AG-8 . |14A B FLOATING COUP ......oooveveeces [ 1 oo [ 12,750,000 |........... 12,505, 111
Evergreen Basket of Long Fixed Rate Ares XXXIR CLO Ltd-SERIES 14-31RA

57629%GM7 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..28,400,000 |...........27,686,478 [09/18/2023 ..... 06/18/2051 ..... 04017T-AC-3 . |CLASS A2 .. . ...28,400,000 ...27,686,478
Evergreen Basket of Long Fixed Rate Landnark Equity Partners

57629%G7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeviiiiiiiiineiiiii fooviieieee e feeeeiies 65,000,000 |........... 65,000,000 |09/18/2023 ..... 06/18/2051 ..... 515095-MI-6 . |-eevveeeeeeiiiiiiiee e [T [ 65,000,000 |........... 65,000,000
Evergreen Basket of Long Fixed Rate

57629%G7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 10,000,000 |............ 9,777,000 |09/18/2023 ..... 06/18/2051 ..... 86271P-AE-5 . | Strata CLO Il Ltd-STRTA 2021-1A B [ 1 ..coooveiiiiiiiiiiiiiiiee [ 10,000,000 |............ 9,777,000
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN LP-

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniiiii Jooviiiinee e feeeeeies 17,400,000 |........... 17,004,620 |09/18/2023 ..... 06/18/2051 ..... 06763B-AC-3 . [2A B .eeeeeeeeeieiiieeeeeiieeeeeeee [T [ 17,400,000 |........... 17,004,620
Evergreen Basket of Long Fixed Rate

57629%G7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 17,400,000 |........... 16,726,185 |09/18/2023 ..... 06/18/2051 ..... 06762T-AC-5 . | Babson CLO Ltd/Cayman Islands ..... [1 ..ccooooiiiiiiiiiiiiiiiiins e 17,400,000 |........... 16,726,185
Evergreen Basket of Long Fixed Rate VCP RRL ABS Il Ltd-VCRRL 2022-1A A

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniiiiii Jooviieiieeieiiieeees feeeeeees 14,982,420 |........... 14,484,844 (09/18/2023 ..... 06/18/2051 ..... 91B24X-AC-4 . oo [T [ 14,982,420 |........... 14,484,844
Evergreen Basket of Long Fixed Rate

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 13,512,602 |........... 13,651,482 (09/18/2023 ..... 06/18/2051 ..... 48661C-AA-0 . |Rad CLO 7 Ltd-RAD 2020-7A A1 ... [1 coceeiiiiiiiiiiiieee [ 13,512,602 |........... 13,651,482
Evergreen Basket of Long Fixed Rate Halsey Point CLO Ltd-SERIES 2021-4A

57629%G7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininninii Joviinieeiiiiiieees feeeeiiiis 4,300,000 |............ 4,177,166 |09/18/2023 ..... 06/18/2051 ..... 40637L-AC-4 . JCLASS B ..o [T e 4,300,000 |[............ 4,177,166
Evergreen Basket of Long Fixed Rate

57629%GL .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeveriiiiiinnnnnnn foerenes 200,000,000 |............ 9,535,266 |......... (46,808,416) [ 09/18/2023 ..... 06/18/2051 ..... T4989H-AE-2 . | RR 12 Ltd-RRAM 2020128 AR2 ...... [1 .occeiiiiiiiiiiiiiiee e 9,470,000 |[............ 9,260,590
Evergreen Basket of Long Fixed Rate

57629%GL9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininnnniis Joviiiieei e feeeeiiis 9,350,000 |............ 9,098,915 [09/18/2023 ..... 06/18/2051 ..... 87166R-DG-9 . | SYMP 2019-21A BR ...oooeiiieeeeeens [ 1 o e 9,350,000 |[............ 9,098,915
Evergreen Basket of Long Fixed Rate Niagara Park Clo Ltd-NIAPK 2019-1A

57629%GL9 ... ABS Bank Loans and Corporate Bonds |1 .. 9,200,000 |............ 8,993,147 | 09/18/2023 ..... 06/18/2051 ..... 65357L-AL-9 . BR .. . ...9,200,000 ....8,993,147
Evergreen Basket of Long Fixed Rate CIFC Funding 2017-1V Ltd-CIFC 2017-

57629%GL9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininniniis Joviiiiiei e feeeeiiis 9,100,000 |............ 8,749,495 | 09/18/2023 ..... 06/18/2051 ..... 12551J-A0-9 . [AA BR .o [ T e 9,100,000 |-..eevvennns 8,749,495
Evergreen Basket of Long Fixed Rate Hayfin US XIT Ltd-HAYFN 2020-12A B1

57629%GL9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininnrniis Jooviinieeeieieeeees feeeeiiis 9,100,000 |............ 8,927,209 (09/18/2023 ..... 06/18/2051 ..... 42087D-AC-3 . |eeeiriiiieeiiiiieeee e [T e 9,100,000 |-..eevvennns 8,927,209
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Goldentree Loan Manageme-SERIES

57629%GL9 ... ABS Bank Loans and Corporate Bonds |1 .. 9,000,000 |............ 8,786,322 | 09/18/2023 ..... 06/18/2051 ..... 38138L-AN-8 . [2020-7A CLASS BR ... ...9,000,000 ....8,786,322
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GL9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Jooviiiiieeieiieeeees feeeiiees 74,252,799 |........... 75,412,200 | 09/18/2023 ..... 06/18/2051 ...c. [evveeieiriiiieeiiiiiie e e [ 316502-AA-1 . | Fidus Re Ltd-UNSECURED .............. [1 cocoiiiiiiiiiiiiiiien e 74,252,799 |...oveeennn 75,412,200
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared NORTHSTAR EDUCATION FINA-SERIES

57629%GL .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Jooviiiiieeieiiieeees feeeeeies 17,047,687 |........... 14,663,675 |09/18/2023 ..... 06/18/2051 ...c. [evveeieiriiiieeiiiiiie e e [ 66704J-AY-4 . [2004-1 CLASS B ...cveeeeieieeiiees [ 1 e e 17,047,687 |........... 14,663,675
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Regatta Fundinng Ltd.-REG11 2018-1A

57629%GLY .......... ABS Bank Loans and Corporate Bonds |1 .......cccoceeiiiiiiinieriiies |ooiiiiiniesiiiiiiiieees foeeeiiies 27,000,000 |........... 26,745,282 | 09/18/2023 ..... 06/18/2051 ...o. |oveiiiiiiiiiiiiiiiiiiie e iiiiieie e siiins [eiieieesieiiiieessee |oereiiiiee s 75887X-AA5 . A eeeeieiiiiiiiiieeniiiieeeecciieeees [T [ 27,000,000 |........... 26,745,282
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared 106 US CLO 2018-1 LTD-SERIES 2018-

57629%GL9 ... ABS Bank Loans and Corporate Bonds ..11,900,000 |........... 11,739,981 (09/18/2023 ..... 06/18/2051 ..... 449258-AA-0 . |1A CLASS A1 ... ...11,900,000 ... 11,739,981
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL

57620%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 3,138,852 |............ 3,171,790 |09/18/2023 ..... 06/18/2051 ..... B3YN-AC-2 . J2021-1A B oo [T e 3,138,852 |.......eee 3,171,790
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1V Ltd-SERIES 18-

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 11,200,000 |........... 11,001,928 |09/18/2023 ..... 06/18/2051 ..... A7181T-AC-5 . [4A CLASS A2 ..o [ T s o 11,200,000 |........... 11,001,928
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 |........... 15,791,938 (09/18/2023 ..... 06/18/2051 ..... 16409T-AC-3 . [CLASS ATB ..eeevveeeeiiiiiieieccieees [ T s o 16,200,000 |........... 15,791,938
Evergreen Basket of Long Fixed Rate BANCO DE CREDITO E INVER-SENIOR

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 1,891,306 |............ 1,846,175 | 09/18/2023 ..... 06/18/2051 ..... 05890M-AA-1 . JUNSECURED ........covvevvuvrnernniiinnns [T o e 1,891,306 |....oeeeennn 1,846,175
Evergreen Basket of Long Fixed Rate

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 13,830,000 |........... 13,087,329 (09/18/2023 ..... 06/18/2051 ..... 53636C-AA-2 . |LiquiGlide Inc=SECURED ..........ooo [T cociiiiiiiiiiiiiiiiiiiinns [ 13,830,000 |........... 13,087,329
Evergreen Basket of Long Fixed Rate OHA Credit Funding 9 Ltd-0AKC 2021-

57620°DB4 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiiiinnnnnnnns |oeninns 125,000,000 |........... 13,638,310 |.......... (12,314,471)| 08/07/2023 ..... 02/05/2045 ..... 67690A-AG-6 . |9A B ..cceveiiiiiiiiiieceieeee [T [ 13,600,000 |........... 13,380,537
Evergreen Basket of Long Fixed Rate HPS Loan Management 9-20-HLM 9A-

57620°DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins fooviininniiiiiiiieenees foneiiins 12,750,000 |........... 12,442,700 (08/07/2023 ..... 02/05/2045 ..... 404360-AN-2 . [2016 AR ....oeeiiiiiiiiiieeeeiieeees [T [ 12,750,000 |........... 12,442,700
Evergreen Basket of Long Fixed Rate

57629°DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 25,000,000 |........... 24,806,275 | 08/07/2023 ..... 02/05/2045 ..... 872490-AA-8 . | TICP CLO Ltd-TICP 2018-T1A A ...ooo [ 1 e [ 25,000,000 [........... 24,806,275
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-5 Ltd-TICP 2016-5A

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 15,200,000 |........... 14,992,961 (08/07/2023 ..... 02/05/2045 ..... 87248K-AL-8 . PBR ....ooovrieiieiiiiiiiieeeiiieeeeee [T [ 15,200,000 |........... 14,992,961
Evergreen Basket of Long Fixed Rate

57629*DB4 ... ABS Bank Loans and Corporate Bonds ..30,000,000 |........... 29,525,760 (08/07/2023 ..... 02/05/2045 ..... 00119V-AN-9 . | AGL CLO 6 LTD-AGL 2020-6A AR ...... ...30,000,000 ... 29,525,760
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019~

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 11,400,000 |........... 11,137,048 |08/07/2023 ..... 02/05/2045 ..... 38138D-A0-9 . [BA BR ..eeeveiiiiiiieeeeiieeeeeeene [T e 11,400,000 |........... 11,137,048

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 18,000,000 |........... 18,000,000 | 08/07/2023 ..... 02/05/2045 ..... 186858-AC-6 . [Facility ...ooeooeeeeeeeeiiiiiinieeenees [ 1 o 18,000,000 |........... 18,000,000
Evergreen Basket of Long Fixed Rate

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniiiii Jooviiiinee e feeeeeies 16,117,230 |........... 15,336,288 (08/07/2023 ..... 02/05/2045 ..... 74340X-BL-4 . | Prologis LP-SENIOR UNSECURED ....... [ 1 .ccurirriiiiiiiiiiiiiiiiees foeeeeee 16,117,230 |....oeeeens 15,336,288
Evergreen Basket of Long Fixed Rate SMB PRIVATE ED LN TR 201-SMB

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeviriiiiinnnnnin foerenee 300,000,000 |.......ceeeennes 999,365 |......... (87,500,603) [ 09/21/2023 ..... 06/21/2051 ..... 78449F-AC-5 . |PRIVATE ED LN TR 2016-A NT ..ooeeees [ 1 o e 904,014 |...eeeeennnne 903,275
Evergreen Basket of Long Fixed Rate Carlyle Aviation Runway PDP Fund LP

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccoeiiiiiiiininninins Jooviiiiiieiieeiiieees feeeeene 292,000,000 |......... 292,000,000 |09/21/2023 ..... 06/21/2051 ..... 14308@-AA-6 . |- Revolving Promissary Note ........ [T ..occoooiiiiiiiiiiniiiiiis foeis 292,000,000 |......... 292,000,000
Evergreen Basket of Long Fixed Rate

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Jooviiiiiec e [ 61,000,000 |........... 60,660,596 [09/21/2023 ..... 06/21/2051 ..... 486611-AA-6 . | KAYNE CLO-SERIES 19-3A CLASS A ... [1 ceeeiieeiiiiiiiecciiiee [ 61,000,000 |........... 60,660,596
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-SERIES 15-

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiiiiii Jooviiiiiec e feeeeeies 10,000,000 |............ 9,822,960 (09/21/2023 ..... 06/21/2051 ..... 67109Y-AN-4 . [12A CLASS AR ..o [ 1 [ 10,000,000 |............ 9,822,960
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2015-

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiiinninii Joviiiiieei e feeeeiiis 4,200,000 |............ 3,978,110 |09/21/2023 ..... 06/21/2051 ..... 08180X-AU-6 . [BA BR ....oeeeeeeiiiieceeecieeeeeeee [ 1 e 4,200,000 |[............ 3,978,110
Evergreen Basket of Long Fixed Rate

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 10,000,000 |............ 9,806,030 |09/21/2023 ..... 06/21/2051 ..... 04965L-AE-8 . | ATRIUM XIV LLC-ATRM 14A A2A ... [1 oo [ 10,000,000 |............ 9,806,030
Evergreen Basket of Long Fixed Rate

57629%GI5 ... ABS Bank Loans and Corporate Bonds .529,286 |......... (60,447,709) [ 09/22/2023 ..... 06/22/2051 ..... MXPOO1-TT-1 . | AEROVIAS DE MEXICO SA USD TERM LN ....462,861 .463,880
Evergreen Basket of Long Fixed Rate TICP CLO XIT1 Ltd-TICP 2019-13A BR

57629%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininniniis Joviiiiiei e feeeeiiis 8,000,000 |............ 7,811,320 |09/22/2023 ..... 06/22/2051 ..... B7250A-AL-5 . |.oeoiriiiieeiiiiiieee e [T e 8,000,000 |-...evvennns 7,811,320
Evergreen Basket of Long Fixed Rate BlueMountain Fuji US Clo-SERIES

57629%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininnrniis Jooviinieeeieieeeees feeeeiiis 8,000,000 |............ 7,741,784 109/22/2023 ..... 06/22/2051 ..... 09628F-AE-9 . [2017-3A CLASS B ...vveeeeeeeeeciiens [ 1o e 8,000,000 |-...evvennns 7,741,784
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Steele Creek CLO 2016-1 -SERIES

57629%GI5 ... ABS Bank Loans and Corporate Bonds ..60,000,000 |...........59,041,440 [09/22/2023 ..... 06/22/2051 ..... 858102-AX-4 . [2016-1A CLASS AR . . ...60,000,000 ...59,041,440
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Steele Creek CLO 2014-1 -SERIES 14-

57629%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeoeiiiiiiiiiiniiiiis Jooviiiiiecieiiiiieeees feeeeieiiiiees 473,601 |...eeeeeneee 468,746 | 09/22/2023 ..... 06/22/2051 ..o [eeeeeiiiiiiiee et e [ 85816H-AC-8 . |TRA CLASS A ..oeeeeeeeeeiiiieeeeeeees [ 1 e 473,601 | 468,746
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Jooviiiiieeieiiieeees feeeeeies 10,000,000 |............ 9,806,030 |09/22/2023 ..... 06/22/2051 ..o [eeeeeiiiiiiiee et e [ 04965L-AE-8 . | ATRIUM XIV LLC-ATRM 14A A2A ... [ 1 oo [ 10,000,000 |............ 9,806,030
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared TCI-Flatiron Clo 2018-1 ~TFLAT

57629%Gl5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoceeiiiiiiinieriiies |ooiiiiiniesiiiiiiiieees foeeeiiies 10,000,000 |............ 9,728,170 |09/22/2023 ..... 06/22/2051 ... |oeeiiiiiiiiiie i [aieeeeesssiiiieessee |oeraiieeee s 87232A-AN-4 . J2018-1A BR .....oceeevcenneeeeniiinnees [ 1 i foee, 10,000,000 |............ 9,728,170
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CE cleared Rockford Tower CLO 2019--SERIES

57629*GI5 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |............ 9,543,350 |09/22/2023 ..... 06/22/2051 ..... T73420-AQ-9 . [2019-1A CLASS B1R .- ...10,000,000 .... 9,543,350
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......ccooivviiviniviiiiinnnns foovvviniiiiiiiiiiiinns v 1,607,752 |.......eeeen 1,709,931 |09/22/2023 ..... 06/22/2051 ..... 429827-AK-4 . [2004-1 CLASS A10 ..oevvvvenvvvvinnnens [ 1 e [ 1,607,752 |............ 1,709,931
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 1,259,494 |............ 1,280,314 |09/22/2023 ..... 06/22/2051 ..... 429827-AP-3 . [2004-1 CLASS A14 ....covvvenviirinnnns | 1 o [ 1,259,494 |............ 1,280,314
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 1,177,754 |........eees 1,192,147 |09/22/2023 ..... 06/22/2051 ..... 429827-AB-4 . [2004-1 CLASS A2 .....evvvvvenvrivinnnns |1 o [ 1,177,754 |............ 1,192,147
Evergreen Basket of Long Fixed Rate SOUTH CAROLINA STUDENT L-SR

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ........cooviiiiviniiiiiiinnns fooviniiinins s 949,826 |.......eunnnnnn 949,008 |09/22/2023 ..... 06/22/2051 ..... 83715A-AJ-8 . [UNSECURED ......ovvvvvvvvnniiiiiiiinnnes | 1 [l 949,826 |......covunnnns 949,008
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivvivviniviiiiinnnns foovvviniiiiiiiiiiiinnns v 1,787,194 |............ 1,691,686 |09/22/2023 ..... 06/22/2051 ..... 640330-AC-3 . [2015-2A CLASS B .....cevvvvnnvvvviinnns |1 o [ 1,787,19% |............ 1,691,686
Evergreen Basket of Long Fixed Rate PENNSYLVANIA ST HGR EDU -SERIES

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ........coovvvviviniiiiiiinnns foovinniins s 619,822 |.....ovvennnnnn 615,783 |09/22/2023 ..... 06/22/2051 ..... 709163-GJ-2 . 2006 CL B ....evvvnnvvviinnnnineiinnnnes | 1o [ 619,822 |ovuvniiiinnnnn 615,783
Evergreen Basket of Long Fixed Rate CIT EDUCATION LOAN TRUST-SERIES

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ........coovvvviviniiiiiinnnns foovinniinins s 588,697 [covivvirnnnns 543,721 109/22/2023 ..... 06/22/2051 ..... 17284L-AB-0 . [2007-1 CLASS B ..evvvvvviivnnnieeeeens |1 i i 588,697 |....oovieinnnnn 543,721
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-BABSN 2015-1A

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiveniviiiiinnnns foovvvnniiiiiiiiiiiinnns v 8,275,000 [....ceeeeee 7,953,417 |09/22/2023 ..... 06/22/2051 ..... 056162-AS-9 . [CR ..eeeiiiiiiiieiiiieecccvieen [ T [ 8,275,000 |.ueunennnns 7,953,417
Evergreen Basket of Long Fixed Rate CULLEN/FROST CAP TR |1-SUBORDINATED

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ........cooviviiviniiiiiiinnnns fooviniiinins i 22,590,561 |......eeenn 21,553,998 (09/22/2023 ..... 06/22/2051 ..... 230000-AB=7 . INOTE ...cevvvviniiiiiriiieeeeniinnneees [ 2 cvieviiiiieeeeiniieeeneees [oeeeeeinnns 22,590,561 |........... 21,553,998
Evergreen Basket of Long Fixed Rate Regatta Fundinng Ltd.-REG11 2018-1A

57629*GIS ... ABS Bank Loans and Corporate Bonds ..13,000,000 |........... 12,676,638 |09/22/2023 ..... 06/22/2051 ..... 75887X-AC-1 . B ... - ...13,000,000 ...12,676,638
Evergreen Basket of Long Fixed Rate

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviviiniviiiiinnnnns foovvviniiiiiiiiiiinnns v 4,000,000 [............ 3,868,592 |09/22/2023 ..... 06/22/2051 ..... ABAX-AL-9 L [ | T [ 4,000,000 |............ 3,868,592
Evergreen Basket of Long Fixed Rate Point Au Roche Park CLO -PARPK

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......coovivviivininiiiiinnnnns foovvvinniniiiiiiinns v 6,915,573 |..ovvennnnns 7,030,352 |09/22/2023 ..... 06/22/2051 ..... 73052V-AC-9 . [2021-1A BT .eevvnniiiiiiininicieins [ 1 [ 6,915,573 |.....ouunnns 7,030,352
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CE cleared Eaton Vance CLO 2020-2 L-EATON

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......ccoviviiiviniiiiiiinnnns foovvviniiniiiiiiinnns v 6,761,191 [............ 6,885,263 |09/22/2023 ..... 06/22/2051 ..... . B O RN 27820P-AL-0 . [2020-2A AR .....cevviiiiiiiiiineeeeen | T [ 6,761,191 |............ 6,885,263
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CE cleared Canyon Capital CLO 2019--CANYC

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......ccoviviiiviniviiiiinnnns foovvviniiiniiiiiiiinns v 7,000,000 |............ 6,751,661 (09/22/2023 ..... 06/22/2051 ..... 13887W-AL-4 . [2019-2A BR ...oovvnnvvviiiniiiiiiinnes |1 [ 7,000,000 |............ 6,751,661
Evergreen Basket of Long Fixed Rate

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivvivviniviiiiinnnns foovvviniiniiiiiiiinns v 6,000,000 |............ 5,669,742 109/22/2023 ..... 06/22/2051 ..... 92919D-AE-8 . [Voya CLO Ltd-VOYA 2021-3A C ........ |1 coeeerriiiiiiiiiieniecciininn [ 6,000,000 |............ 5,669,742
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2019-

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivviniiiiiiinnnns foovvviniiniiiiiiiinns v 5,404,302 |............ 5,441,205 [09/22/2023 ..... 06/22/2051 ..... 64132D-Ad-7 . [B2A AR ..iiiiiiiiiiiiiiceee [ T [ 5,404,302 |............ 5,441,205
Evergreen Basket of Long Fixed Rate

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 5,800,000 [............ 5,496,834 [09/22/2023 ..... 06/22/2051 ..... 06762T-AE-1 . [Babson CLO Ltd/Cayman Islands ..... |1 ..covviiiiiiiiiiiinniiiiinns forreiiiinins 5,800,000 |............ 5,496,834
Evergreen Basket of Long Fixed Rate HPS Loan Management 14-2-HLM 14A-19

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 5,600,000 [............ 5,309,814 |09/22/2023 ..... 06/22/2051 ..... 40437W-AS-7 . BR oevvieiiiieiiiieenceeieeeeenn | T [ 5,600,000 |............ 5,309,814
Evergreen Basket of Long Fixed Rate Sound Point CLO Ltd-SNDPT 2021-4A C

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiviiviiiiinnnns fovvvviniiniiiiiiiinnns v 5,600,000 [............ 5,205,144 [09/22/2023 ..... 06/22/2051 ..... 83B1BA-AL-3 . [-eeeeeeeeeeeeeeeiieeeeeeeeeee [ T [ 5,600,000 |............ 5,205,144
Evergreen Basket of Long Fixed Rate Madison Park Funding XLV-MDPK 2020-

57629*GIS ... ABS Bank Loans and Corporate Bonds 3,460,000 |............ 3,321,285 |09/22/2023 ..... 06/22/2051 ..... 55822A-AQ-0 . [46A CR .... 3,460,000 ... 3,321,285
Evergreen Basket of Long Fixed Rate GoldentTree Loan Managem-GLM 2021

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 3,450,000 |............ 3,307,246 |09/22/2023 ..... 06/22/2051 ..... 38138T-AG-6 . [10A C ooovvvneeeieiiiiieeceiiieeeen [ 1 [ 3,450,000 |...eunnnnens 3,307,246
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629%GIS .......... ABS Bank Loans and Corporate Bonds |1 ........covviviiviniiiiiiinnnns fooviniiiniins i 37,000,000 |........... 37,000,000 |09/22/2023 ..... 06/22/2051 ..... 515095-MU=6 . [oeeeeeeineeeeeee e | T [ 37,000,000 |........... 37,000,000
Evergreen Basket of Long Fixed Rate

57629*GV7 .......... [ABS Bank Loans and Corporate Bonds 1,965,087 |......... (86,162,807)(09/28/2023 ..... 06/28/2051 ..... MXPOO1-TT-1 . | AEROVIAS DE MEXICO SA USD TERM LN .... 1,846,968 .... 1,851,032
Evergreen Basket of Long Fixed Rate S\B PRIVATE ED LN TR 2015-C LN BCK

57629*GV7 .......... ABS Bank Loans and Corporate Bonds |1 ........cooviviiviniiiiiiinnns fooviniiinins s 179,238 |ovveeniennns 179,286 (09/28/2023 ..... 06/28/2051 ..... 78448R-AD-8 . INT CL A-3 .oeorriiiiiiiiinncccceenns | 1o [ 179,238 [oeeniiiiinnnnn 179,286
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2017-

57629*GV7 .......... ABS Bank Loans and Corporate Bonds |1 ........covvvviiviniiiiiiinnnns fooviniiiniiins i 11,600,000 |........... 11,382,349 109/28/2023 ..... 06/28/2051 ..... 08179C-AQ-4 . [11A A2R FLOATING ..eovvvnvvvvivnnneneee | 1o [ 11,600,000 |........... 11,382,349
Evergreen Basket of Long Fixed Rate ACCESS GROUP INC-SERIES 2005-B

57629*GV7 .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiveniviiiiinnnns foovvvnniiiiiiiiiiiinnns v 1,063,761 |............ 1,043,561 |09/28/2023 ..... 06/28/2051 ..... 00432C-Cl-9 . [CLASS A3 ....eiivviiieicviiineeeeeenn | 1 [ 1,063,761 |.ocevvennnns 1,043,561
Evergreen Basket of Long Fixed Rate EDUCATIONAL FUNDING OF T-SERIES

57629*GV7 .......... ABS Bank Loans and Corporate Bonds |1 .....ccoooivvivveiniiiiinninns fovvviniiniiiiiniinnnns Jovinnnnns 8,919,358 |............ 8,853,332 [09/28/2023 ..... 06/28/2051 ..... 28148-AC-7 . [2011-1 CLASS B ....cvvvvvvvvvvennnnnneee [ 1 oo [ 8,919,358 |............ 8,853,332
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds ... 314,831,717 |......... 302,510,060 |09/28/2023 ..... 06/28/2051 ..... 03113#-MM-3 . | AWF Levered I, LLC - Revolver .... ... 314,831,717 ...l 302,510,060
Evergreen Basket of Long Fixed Rate GOAL CAPITAL FUNDING TRU-SERIES

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 1,721,282 |............ 1,645,716 | 09/28/2023 ..... 06/28/2051 ..... 38021F-AB~7 . J2015-1 CLASS B .....oovuvriiieeiiinne [ i e 1,721,282 |..ueeeeeeen 1,645,716
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 1,296,705 |............ 1,167,912 |1 09/28/2023 ..... 06/28/2051 ..... 784426-GM-2 . |BKD CTF CL B ..ooeevveeieeeiiiiiiieeens [ 2 e o 1,296,705 |............ 1,167,912
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -2014-4

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 1,437,986 |............ 1,379,367 |09/28/2023 ..... 06/28/2051 ..... 28090A-AB-5 . [SERIES B ....vvvvveeiiiniiieeeiiiieenns [T e 1,437,986 |....oveeennn 1,379,367
Evergreen Basket of Long Fixed Rate Apidos CLO-SERIES 18-29A CLASS A1B

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 7,200,000 [............ 7,059,888 (09/28/2023 ..... 06/28/2051 ..... 03767M-AE-8 . [.eeevveeereeeerieeeieeeiieesreeeneeeen [ 1o o 7,200,000 |............ 7,059,888
Evergreen Basket of Long Fixed Rate Greenwood Park CLO Ltd-SERIES 18-1A

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 8,800,000 |............ 8,512,830 (09/28/2023 ..... 06/28/2051 ..... 39720R-AC-2 . JCLASS B . [T e 8,800,000 |....evvnnnn 8,512,830
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 10,500,000 |........... 10,292,678 |09/28/2023 ..... 06/28/2051 ..... 13876J-AE-2 . [IRA B oo [ T o 10,500,000 |........... 10,292,678
Evergreen Basket of Long Fixed Rate Apidos CLO Series 19-32A-APID 2019-

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 7,184,274 |............ 7,129,172 (09/28/2023 ..... 06/28/2051 ..... 03768R-AG-1 . [82A B1 ..oooviiiiiiiiieeiiiiiiececciens [ 1 e 7,184,274 |............ 7,129,172
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2019-111-BABSN

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 23,698,021 |........... 24,001,507 [09/28/2023 ..... 06/28/2051 ..... 06761K-AL-5 . [2019-3A AR ...ocvvveiiiiiiiiiineeeee [T e 23,698,021 |........... 24,001,507
Evergreen Basket of Long Fixed Rate EDUCATION LOAN ASSET-BAC-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 200,000,000 |.....c..e.n 7,728,745 |.......... (51,325,980)| 09/28/2023 ..... 06/28/2051 ..... 281397-AP-4 . J2003-2 CLASS 2A1 ...oovvevviiniennneens [ 1 e 7,650,000 |....oveennnn 7,332,275
Evergreen Basket of Long Fixed Rate

57629%GU9 ... ABS Bank Loans and Corporate Bonds 8,817,327 |............ 8,836,730 | 09/28/2023 ..... 06/28/2051 ..... MXPOO1-TT-1 . | AEROVIAS DE MEXICO SA USD TERM LN ....8,817,327 ....8,836,730
Evergreen Basket of Long Fixed Rate EDUCATION LOAN ASSET-BAC-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 4,350,000 |............ 4,169,333 | 09/28/2023 ..... 06/28/2051 ..... 281397-AB-5 . [2003-1 CLASS A2 .....eovvvveviinnnenns [T e 4,350,000 |[............ 4,169,333
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 2,650,000 |............ 2,321,344 109/28/2023 ..... 06/28/2051 ..... 640310-CK-5 . [2005-4 CLASS A4RT ......ccvvvvveviiees [ 2 i e 2,650,000 [............ 2,321,344
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared EDUCATION LOAN ASSET-BAC-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 2,950,000 |............ 2,827,479 (09/28/2023 ..... 06/28/2051 ..... . U N 281397-A0-2 . 2003-2 CLASS 2A2 ...oovvvvunivnenneenn [ 1o e 2,950,000 [............ 2,827,479
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared GOAL CAPITAL FUNDING TR 2010-1

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiininiiiins fooniiinnniniiiiiineens feneiiiiiinns 676,257 |...ccvvneennnne 672,790 | 09/28/2023 ..... 06/28/2051 ..... 38021E-AA-2 . [STUDENT LN BKD NT ...oooviiiiiiinnnnns [ 1 e 676,257 |..vveeeennnns 672,790
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 2,715,040 |............ 2,627,937 (09/28/2023 ..... 06/28/2051 ..... 640310-CM-1 . [2005-4 CLASS A4R2 ........eevvvvvviinnn [2 i e 2,715,040 |............ 2,627,937
Evergreen Basket of Long Fixed Rate SLM STUDENT LN TR 2006-5-NOTE CL B

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 9,746,677 |............ 9,145,639 |09/28/2023 ..... 06/28/2051 ..... 83149E-AG-2 . [ceeereeeeereeeerieesreeenieeeereeeneeeen [ T o 9,746,677 |..cvvnnne 9,145,639
Evergreen Basket of Long Fixed Rate Dryden 64 CLO Ltd-DRSLF 2018-64A B

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,900,000 |........... 13,480,387 [09/28/2023 ... 06/28/2051 ..... 26251L-AE—4 . oo | T [ 13,900,000 |........... 13,480,387
Evergreen Basket of Long Fixed Rate

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 28,000,000 |........... 25,478,656 | 09/28/2023 ..... 06/28/2051 ..... 64033E-AB-2 . |NSLT 2013-2A B ...vvvvveeeeciiieens [ 1 [ 28,000,000 [........... 25,478,656
Evergreen Basket of Long Fixed Rate Nor thstar Education Fina-REVENUE

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 22,275,000 |........... 22,204,965 |09/28/2023 ..... 06/28/2051 ..... 66704J-AF-5 . BONDS .......ovvvveeriiiiiineeniiineeenes [T e 22,275,000 |........... 22,204,965
Evergreen Basket of Long Fixed Rate SLM Student Loan Trust 2-SLMA 2003-

57629%GU9 ... ABS Bank Loans and Corporate Bonds ..10,604,902 |............ 9,646,718 [09/28/2023 ..... 06/28/2051 ..... 784426-KP-0 . |14 B .. . ...10,604,902 ....9,646,718
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2021-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,600,000 |........... 12,361,418 |09/28/2023 ..... 06/28/2051 ..... 64034X-AB-9 . |TA B ..o [T [ 13,600,000 |........... 12,361,418
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 10,100,000 |............ 9,241,797 (09/28/2023 ..... 06/28/2051 ..... 64034G-AB-6 . |TA B ...oouveiiieiiiiiieieeeiieeeen [T [ 10,100,000 |............ 9,241,797
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629%GU9 ... ABS Bank Loans and Corporate Bonds ..6,602,273 |............ 6,425,875 |09/28/2023 ..... 06/28/2051 ..... 64031C-AB-8 . [2012-2A CLASS B . ....6,602,273 ....6,425,875
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 2,005,005 |............ 1,856,742 09/28/2023 ..... 06/28/2051 ..... 78442G-PS-9 . |5 CLASS B ..eeeeeiniiieiieeiiiieeeneen [ 1 e 2,005,095 |............ 1,856,742
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-ASRNT 2018-1A A

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoovviiiiiniiiiiins foovnninniiiiiiiineeees foneiinnns 16,275,000 |........... 16,099,295 | 09/28/2023 ..... 06/28/2051 ..... 04623T-AA-3 . [oeeeereeeerieeiiieeiee e | T o 16,275,000 |........... 16,099,295
Evergreen Basket of Long Fixed Rate OHA Credit Partners XV L-SERIES 17-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 13,100,000 |........... 12,789,478 |09/28/2023 ..... 06/28/2051 ..... 67707B-AB-6 . |15A CLASS B ...eevvveveeeiiiiieneenee [ 1 e 13,100,000 |........... 12,789,478
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1 Ltd-SERIES 18-

57629*6U9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniiiiiies |ovviiinnniiiiiiiiiiinens foieiiinns 7,350,000 |............ 7,148,831 [09/28/2023 ..... 06/28/2051 ..... 12551R-AC-2 . |TA CLASS B ...eeevvvvvcneeeneniicinnenes [T oo o, 7,350,000 |............ 7,148,831
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*GU9 .... ABS Bank Loans and Corporate Bonds ..13,000,000 |........... 12,590,643 |09/28/2023 ..... 06/28/2051 ..... 21623P-AC-1 . | COOK PARK CLO LTD-COOK 2018-1A A2 |1 . ...13,000,000 ... 12,590,643
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL

57629*GU9 .......... ABS Bank Loans and Corporate Bonds |1 ......ccooivviiviniviiiiinnnns foovvviniiiiiiiiiiiinns v 3,923,564 |............ 3,964,738 |09/28/2023 ..... 06/28/2051 ..... B3942N-AC-2 . [2021-1A B ..cevvriniiiiiiii e | R R 3,923,564 |............ 3,964,738
Evergreen Basket of Long Fixed Rate

57629*GU9 .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 8,400,000 [............ 8,241,811 (09/28/2023 ..... 06/28/2051 ..... 48252Y-AE-9 . |KKR CLO 23 Ltd-KKR 23 B ............. | R R 8,400,000 |............ 8,241,811
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |

57629*GU9 .......... ABS Bank Loans and Corporate Bonds |1 ........cooviviiviniiiiiiinnnns fooviniiinins i 26,948,000 [........... 26,948,000 |09/28/2023 ..... 06/28/2051 ..... 67098#-MM-7 . [SPV, L.P. - Fund | Revolver ........ T [ 26,948,000 |........... 26,948,000
Evergreen Basket of Long Fixed Rate

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......ccccovvvivvniiiiiinnnns forrninns 125,000,000 |........... 10,950,301 |........... (9,307,881)(09/06/2023 ..... 12/06/2046 ..... MXPOO1-TT-1 . [ AEROVIAS DE MEXICO SA USD TERM LN |2 ..oovvvvenniiiiiiininniiiinnns foeveiiinnnn 10,917,500 |........... 10,941,524
Evergreen Basket of Long Fixed Rate SOUTH CAROLINA STUDENT L-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccooviviiviniiiiiiinnnns fooviiiiiniiiins i 12,737,849 |...oeennnn. 12,302,520 |09/06/2023 ..... 12/06/2046 ..... 83715R-AG-7 . [2014-1 CLASS B ....cevvvniiviiinnnnnns T [ 12,737,849 |........... 12,302,520
Evergreen Basket of Long Fixed Rate SLC STUDENT LOAN TRUST-SERIES 2005~

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiviniviiiiinnnns foovvviniiiiiiiiiiinnns v 3,642,686 |............ 3,361,037 |09/06/2023 ..... 12/06/2046 ..... 784420-AE-1 . [1 CLASS B ...cevvvniniiiiiiiiineeecennees | R R 3,642,686 |............ 3,361,037
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiviniiiiiiinnnns foovvviniiniiiiiiiinns v 2,750,859 |.cevunnnnn. 2,572,153 (09/06/2023 ..... 12/06/2046 ..... 78442G-QT-6 . [8 CLASS B ...cevvveneeecviiineeecnnn [ 1o [ 2,750,859 |.......en... 2,572,153
Evergreen Basket of Long Fixed Rate Cedar Funding IX CLO Ltd-SERIES 18-

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........covviviiviniiiiiiinnnns fooviniiiniins i 19,300,000 |........... 18,803,758 [09/06/2023 ..... 12/06/2046 ..... 15033E-AC-2 . [9A CLASS A2 ....oovvriiiiiiiiiieeees T [ 19,300,000 |........... 18,803,758
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 2,645,000 |............ 2,440,872 |09/06/2023 ..... 12/06/2046 ..... 63938E-AE-4 . [2014-1 CLASS B ....cevvvnniiviiinnnnnnns | R R 2,645,000 |....onnnnens 2,440,872
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DES .... ABS Bank Loans and Corporate Bonds .. 1,481,825 |............ 1,198,724 |09/06/2023 ..... 12/06/2046 ..... 64031A-AJ-5 . [2006-3 CLASS B ... N .... 1,481,825 ... 1,198,724
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviviiniviiiiinnnnns foovvviniiiiiiiiiiinnns v 4,447,201 ... 4,157,236 |09/06/2023 ..... 12/06/2046 ..... 63939L-AC-1 . [2015-3 CLASS B .....cevvvnniviiiinnnnnns | R R 4,447,201 |.ooovnennnns 4,157,236
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......coovivviivininiiiiinnnnns foovvvinniniiiiiiinns v 3,380,878 |............ 3,327,351 (09/06/2023 ..... 12/06/2046 ..... 64033J-AB-1 . [2014-1A CLASS B ......evvvnvviiiinnnnnns | R R 3,380,878 |............ 3,327,351
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CE cleared COLLEGE LOAN CORPORAT |ON-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......ccoviviiiviniiiiiiinnnns foovvviniiniiiiiiinnns v 1,658,786 |............ 1,536,212 | 09/06/2023 ..... 12/06/2046 ..... B O RN 194266-AE-2 . [2005-2 CLASS B ....cevvvvnrirriinnnnnnns | R R 1,658,786 |.....ounnnn. 1,536,212
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CE cleared NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......ccoviviiiviniviiiiinnnns foovvviniiiniiiiiiiinns v 3,241,216 |oeevvnnnnnn. 3,067,043 |09/06/2023 ..... 12/06/2046 ..... 64033N-AB-2 . [2014-5A CLASS B .......cevvnvrriirnnnnns | R R 3,241,216 |..cevvnnnnn. 3,067,043
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2004

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivvivviniviiiiinnnns foovvviniiniiiiiiiinns v 1,399,523 |....covennnn 1,312,835 | 09/06/2023 ..... 12/06/2046 ..... 78442G-LJ-3 . [- 3 CLASS B ..ovviviiiiiiiiiiieeeeee | R R 1,399,523 |............ 1,312,835
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivviniiiiiiinnnns foovvviniiniiiiiiiinns v 3,250,000 |............ 3,122,194 (09/06/2023 ..... 12/06/2046 ..... 64032A-AB-1 . [2012-1A CLASS B ...cevvvvnvivviinnnns [ 1 e [ 3,250,000 |..eunnnnnnns 3,122,194
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 3,024,276 |.....unn.... 2,909,742 (09/06/2023 ..... 12/06/2046 ..... 64033L-AD-2 . [2014-2A CLASS B ......ccevvuniriinnnnnns | R R 3,024,276 |............ 2,909,742
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 3,240,000 |............ 3,002,670 (09/06/2023 ..... 12/06/2046 ..... 64033K-AB-8 . [2014-3A CLASS B .......cevvniriirnnnnns | R R 3,240,000 |..eennnnnens 3,002,670
Evergreen Basket of Long Fixed Rate

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........cooviviiviniiiiiiinnnns fooviiiiiniins i 14,750,000 |........... 14,412,771 09/06/2023 ..... 12/06/2046 ..... 03767M-AG-3 . |Apidos CLO-SERIES 18-29A CLASS A2 |1 ..ccvvveiiiiiiiiiiiiiiiiiiinns [ 14,750,000 |........... 14,412,771
Evergreen Basket of Long Fixed Rate Magnetite VI11 Ltd-MAGNE 2014-8A

57629*DES .... ABS Bank Loans and Corporate Bonds 4,500,000 |............ 4,363,344 09/06/2023 ..... 12/06/2046 ..... 55952Y-AT-4 . [CR2 ... I .... 4,500,000 .... 4,363,344
Evergreen Basket of Long Fixed Rate Ares XXXVI11 CLO Ltd-SERIES 15-38A

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 6,700,000 |............ 6,466,740 (09/06/2023 ..... 12/06/2046 ..... 04015U-AJ-7 . [CLASS BR ....cevvvveniiiiiiiieieceinaas | R R 6,700,000 |............ 6,466,740
Evergreen Basket of Long Fixed Rate

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiveniviiiiinnnns foovvvnniiiiiiiiiiiinnns v 3,000,000 [............ 2,942,367 (09/06/2023 ..... 12/06/2046 ..... 48250R-BN-5 . | KKR CLO 12 Ltd-KKR 12 BR2 .......... | R R 3,000,000 |............ 2,942,367
Evergreen Basket of Long Fixed Rate 0CP CLO Ltd-SERIES 18-15A CLASS A2

57629*DES .... ABS Bank Loans and Corporate Bonds ..14,250,000 |........... 13,973,479 |09/06/2023 ..... 12/06/2046 ..... 67112K-AB-5 . 1. ... 14,250,000 ... 13,973,479
Evergreen Basket of Long Fixed Rate

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........covvivivvininiiiiinnnns fooviniiiniiins i 12,822,500 |...eennnnn. 12,598,106 [09/06/2023 ..... 12/06/2046 ..... 043671-AA-4 . [Aseko Inc-FIRST LIEN .......cceeeeees T [ 12,822,500 |.........e. 12,598,106
Evergreen Basket of Long Fixed Rate ENTERGY MISSISSIPPI INC-SECURED

57629*DMO .......... ABS Bank Loans and Corporate Bonds |1 ......ccccovvvivviiiiiiinnnnns fornienns 250,000,000 |........... 17,710,070 |......... (28,050, 115)09/15/2023 ..... 09/15/2047 ..... 20364N-AS-7 . INOTE ...oevvvniiieiiiniieecciiinneeeee | 1 [ 17,649,305 |........... 17,240,114
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2021-1A

57629*DMO .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiveniviiiiinnnns foovvvnniiiiiiiiiiiinnns v 9,815,000 ... 9,209,022 |09/15/2023 ..... 09/15/2047 ..... 05684L-AG-0 . [C oovvevvriiiiiiiiiinieecciineeeeee [ 1 [ 9,815,000 |...eunnnnens 9,209,022
Evergreen Basket of Long Fixed Rate RENAISSANCERE FINANCE-SR UNSECURED

57629*DMO .......... ABS Bank Loans and Corporate Bonds |1 ......cccooovvvvvviiiiiiinnnn fooviiiiiniiinniiiiiins fovvennnnns 32,592,549 |........... 31,563,517 109/15/2023 ..... 09/15/2047 ..... THI7T2Y-AA-9 . [ 1o [ 32,592,549 |........... 31,553,517
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Flatiron Clo 17 Ltd-FLAT 2017-1A CR|

57629*DMO ... ABS Bank Loans and Corporate Bonds 9,500,000 |............ 9,225,374 | 09/15/2023 ..... 09/15/2047 ... 338826-AJ-7 . |.. . ....9,500,000 .... 9,225,374
Evergreen Basket of Long Fixed Rate Crestline Denali CLO Ltd-SERIES

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 3,200,000 |............ 3,002,710 |09/15/2023 ..... 09/15/2047 ... 22615E-AE-0 . 2018-1A CLASS C ..ooovvnvnrieeneiinens [ 1 e 3,200,000 [............ 3,002,710
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 |............ 7,745,568 [09/15/2023 ..... 09/15/2047 ... B7104L-A6G-2 . J2013-2A CR ..o [T e 8,000,000 |....evveenns 7,745,568
Evergreen Basket of Long Fixed Rate GRIPPEN PARK CLO LTD-SERIES 17-1A

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 14,000,000 |........... 13,869,716 |09/15/2023 ..... 09/15/2047 ... 39862E-AB-0 . [CLASS B ....vevviiieiiiiiiiiieeciiieens [T [ 14,000,000 |........... 13,869,716
Evergreen Basket of Long Fixed Rate Barings Middle Market CI-BMM 2019-

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 28,212,967 |...vveens 28,586,454 | 09/15/2023 ..... 09/15/2047 ... 06761T-AE-2 . |IA A2 eevvveeeeeiiiiecneciiiieeeeeee [ 1 e 28,212,967 |........... 28,586,454
Evergreen Basket of Long Fixed Rate Long Point Park CLO Ltd-LNGPT 2017-

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 23,600,000 |........... 23,077,968 [09/15/2023 ..... 09/15/2047 ... 542798-AC-7 . [TA ATB e [T [ 23,600,000 |........... 23,077,968
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-SERIES

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 5,400,000 |............ 5,173,848 [09/15/2023 ..... 09/15/2047 ... 64130H-AQ-4 . [2017-24A CLASS CR ...ooovvrvneneeenees [ 1o e 5,400,000 [............ 5,173,848
Evergreen Basket of Long Fixed Rate

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 6,418,936 |............ 6,239,903 | 09/15/2023 ..... 09/15/2047 ... 00206R-GL-0 . | AT&T Inc-SENIOR UNSECURED .......... [2 coeeerriiiiiiiiiniiiiiiiinne o 6,418,936 |............ 6,239,903
Evergreen Basket of Long Fixed Rate

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 16,067,151 |........... 15,734,860 |09/15/2023 ..... 09/15/2047 ... 009280-A0-4 . | AIRCASTLE LTD-SENIOR UNSECURED ... [2 .eeevviviiiiiiiiniiiiiiinnnn foreeeenns 16,067,151 |........... 15,734,860
Evergreen Basket of Long Fixed Rate

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,491,682 |............ 5,957,119 [09/15/2023 ..... 09/15/2047 ... 20365T-AF-1 . | Entergy Texas Inc-SECURED .......... [1 .occoiiiiiiiiiinniiiiinns s 6,491,682 |............ 5,957,119
Evergreen Basket of Long Fixed Rate United Airlines 2016-2 C-UNTD AIR

57629*DMO ... ABS Bank Loans and Corporate Bonds ..11,855,894 |...........11,113,713 [09/15/2023 ..... 09/15/2047 ... 90933J-AA-9 . |16-2 B .. . ... 11,855,894 11,113,713
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2019-

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 9,788,147 |............ 9,945,389 | 09/15/2023 ..... 09/15/2047 ... 05682L-AJ-6 . J2A AR ..eeeveriiiiiiiieeeiiiieeeeeeene [T e 9,788,147 |............ 9,945,389
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2022-

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 24,792,283 |........... 25,373,809 | 09/15/2023 ..... 09/15/2047 ... B4135D-AA-3 . ATA A e [T [ 24,792,283 |........... 25,373,809
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 18,884,665 |........... 19,043,092 (09/15/2023 ..... 09/15/2047 ... U N 96467K-AA-7 . | Whitebox CLO Ltd-WBOX 2023-4A A1 . [1 ..ccoooiiiiiiiiiiiiiiiiiiens [ 18,884,665 |........... 19,043,092
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Loan Partners CL-BABSN

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 5,400,000 |............ 5,418,592 | 09/15/2023 ..... 09/15/2047 ... 06762V-AC-0 . 2022-3A B ......coourririeniiiieeeneen [T e 5,400,000 [............ 5,418,592
Evergreen Basket of Long Fixed Rate

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoevviuvveenninins |oevinns 250,000,000 |............ 1,589,424 |.......... (43,530,604)|09/15/2023 ..... 09/15/2047 ... 031162-CJ-7 . | AMGEN INC-SENIOR UNSECURED ......... [2 eeevrriiiiiiiiiieiiiiiiienns o 1,528,726 |...ovveeennn 1,459,227
Evergreen Basket of Long Fixed Rate JB HUNT TRANSPRT SVCS-SENIOR

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovvuviiiiniiiins foovniiniiniiiiiiinnees feneiiiiiinns 175,198 ..o 172,387 [09/15/2023 ..... 09/15/2047 ... 445658-CD-7 . JUNSECURED NOTE ........coecvuveenerinnes [ 2 iiiiiiiiiiiiiiiiiiiieeenn e 175,198 |.ooooinnieennn 172,387
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 21,776,939 |........... 21,199,804 | 09/15/2023 ..... 09/15/2047 ... 456866-AM-4 . | INGERSOLL-RAND CO-DEBENTURE ........ [2 .eeevveriiiiiiiiiiiiiiiiinnen foeeeins 21,776,939 |........... 21,199,804
Evergreen Basket of Long Fixed Rate Kingsland Ltd-SERIES 18-8A CLASS A

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoevviuvieiiiiiins foovniiniineiiiiiiennns foeeenne 184,900,000 |.......... 182,487,240 |09/15/2023 ..... 09/15/2047 ... 42086P-AC-7 . |-eeeurreeeeeeeiiiiee e [ 1o [ 184,900,000 |.......... 182,487,240
Evergreen Basket of Long Fixed Rate Ballyrock CLO 2019-2 Ltd-SERIES 19-

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis Jooviiiniieniiiiiiinens foeeiiiinns 5,900,000 |............ 5,675,776 |09/15/2023 ..... 09/15/2047 ... 05875M-AS-1 . J2A CLASS BR .....evveveeeeiiniieeneene [T e 5,900,000 [............ 5,675,776
Evergreen Basket of Long Fixed Rate VALLEY NATIONAL BANCORP-

57629°DL2 ... ABS Bank Loans and Corporate Bonds ..6,469,028 |............ 6,405,457 |09/15/2023 ..... 09/15/2047 ... 919794-AB-3 . |SUBORDINATED NOTE .. ....6,469,028 ... 6,405,457
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 13,770,828 |........... 14,175,712 |09/15/2023 ..... 09/15/2047 ... 042735-AK-6 . | Arrow Electronics Inc-DEBENTURE .. [2 .......cocovviiieiiiinnnnnnns foenininns 13,770,828 |........... 14,175,712
Evergreen Basket of Long Fixed Rate

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuiiiinniiiis Jooviiiniiiniiiiiiinens foeeiiiinns 3,000,000 |............ 2,861,283 [09/15/2023 ..... 09/15/2047 ... 830120-AE-4 . | Sixth Street CLO-SIXST 2021-20A C [ 1 ..cevverviviiiiiiiniiiiiies [ 3,000,000 |-..uvveennnn 2,861,283
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2018-

57629°DL2 ... ABS Bank Loans and Corporate Bonds ..11,708,254 |........... 11,383,744 [09/15/2023 ..... 09/15/2047 ... 06761M-AD-9 . |IA C .. . ... 11,708,254 ... 11,383,744
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiiiiiiniiins fooninenneiiiiiiinenees foneiinnns 12,200,000 |........... 11,052,358 [09/15/2023 ..... 09/15/2047 ... 06760H-AJ=5 . |IA C e [ 2 i [ 12,200,000 |........... 11,052,358
Evergreen Basket of Long Fixed Rate

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiniiiis fooniiniiieniiiiiienens foeeiiiinns 1,725,000 |.....oveeenn 1,609,696 |09/15/2023 ..... 09/15/2047 ... 04018X-AJ-8 . | ARES CLO-ARES 2021-ALFA D .......cco [2 cevevieiiiiiiiiniiiiiieenn o 1,725,000 |..eevveeennn 1,609,696
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .........cccceovviuvieennnnins |oeninns 250,000,000 |............ 1,082,179 |.......... (43,971,732)| 09/15/2023 ..... 09/15/2047 ... 04352E-AA-3 . | Ascension Health-SENIOR UNSECURED [ 1 .....ooovviiiinininnnniiiinns e 1,021,516 |....oeeeeennnee 857,886
Evergreen Basket of Long Fixed Rate

57629*DP3 .......... ABS Bank Loans and Corporate Bonds |2 .........cccccveiienriiiiiins |oviiiinnniniiiiiiiiiiens foeeiiinns 5,176,120 |............ 4,939,560 |09/15/2023 ..... 09/15/2047 ..... 195869-AP-7 . | COLONIAL PIPELINE CO-SR UNSECURED [ 1 ...ceevvvviviiivvnnnniiiinnns foveenninns 5,176,120 |............ 4,939,560
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared DISCOVER FINANCIAL SVS-SENIOR

57629*DP3 .. ABS Bank Loans and Corporate Bonds |2 .. ..47,859,771 |........... 44,793,809 [09/15/2023 ..... 09/15/2047 ... 254709-AM-0 . |UNSECURED .... ...47,859,771 ... 44,793,809
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 25A

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooiviuviiiiiiiiis Joovinnniieniiiiiiinens foeeiiiinns 2,500,000 |............ 2,403,548 | 09/15/2023 ..... 09/15/2047 ... 50189P-AN-2 . CLASS C2 ..eevvevevrneiieeeiinieeeeeees [T e 2,500,000 [............ 2,403,548
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2020-111-BABSN

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 35,720,842 |........... 29,945,461 |09/15/2023 ..... 09/15/2047 ... 06762X-AA-0 . [2020-3A B .....eoriiiiiiiiiiiiiiiiiiieees [ 2 i [ 35,720,842 |........... 29,945,461
Evergreen Basket of Long Fixed Rate Steele Creek CLO 2016-1 -SERIES

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 73,500,000 |........... 72,325,764 | 09/15/2023 ..... 09/15/2047 ... 858102-AX-4 . [2016-1A CLASS AR .....evvvvveviinneeens [ 1 [ 73,500,000 |........... 72,325,764
Evergreen Basket of Long Fixed Rate FLORIDA POWER & LIGHT CO-SECURED

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiiiiiiiiiins foovineinniiiiiiieennes feneiinns 47,151,272 |.....oen 40,666,814 [09/15/2023 ..... 09/15/2047 ... 34081-FG-7 . BOND ..eeeeeriiiiieeeeeiciiieneeeeenens [T e 47,151,272 |........ 40,666,814
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2018-

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiniiiis Jooviinniinniiiiiiinens foeeiiinnns 8,800,000 |............ 8,554,075 [09/15/2023 ..... 09/15/2047 ... 05683L-AC-0 . [TA A2 .eevveeeeeiiiiieneeeiiieeeeeeen [T e 8,800,000 |....evvnnnn 8,554,075
Evergreen Basket of Long Fixed Rate COX COMMUNICATIONS INC-SENIOR

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviuviiiiiiiiins foovnnnniniiiiiieeenees feneiiinns 11,655,304 |........... 10,906,521 |09/15/2023 ..... 09/15/2047 ... 224044-06-0 . JUNSECURED ........coeeeviumrrerneniiinnnes [2 eviiiiiiiiiiiieeciiiieeeen foeeeiis 11,655,304 |........... 10,906,521
Evergreen Basket of Long Fixed Rate Penske Truck Leasing Co -SENIOR

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovnneinniiiiiiiennens foniiinnns 14,207,377 |........... 13,796,875 |09/15/2023 ..... 09/15/2047 ... 709599-AZ-7 . JUNSECURED ........coverivumrrennenniinnnes [ 2 ivieiiiiiiiiieeecciiiieenen foeeiies 14,207,377 |........... 13,796,875
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 20,387,393 |........... 19,526,242 |09/15/2023 ..... 09/15/2047 ... 98389B-AV-2 . | Xcel Energy Inc-SENIOR UNSECURED . [2 .....ocovecvvveireriiiinninnnn foeennninns 20,387,393 |.......c... 19,526,242
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2013-1-SERIES 2013-

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 33,000,000 |........... 33,000,000 {09/15/2023 ..... 09/15/2047 ... 186858-AC-6 . [IS CLASS BR ....oovvvveeeeeiiinieeneens [ T 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 .. ..16,971,843 |..........(29,627,762) [ 09/15/2023 ..... 09/15/2047 ... 00774M-AB-1 . |UNSECURED ... ...16,911,100 ... 15,562,334
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviniinniiiiiiinenens foneiiinns 18,435,437 |........... 17,932,579 (09/15/2023 ..... 09/15/2047 ... 378272-AL-2 . | GLENCORE FUNDING LLC-SR UNSECURED [ 2 ....eoevviuviiiieeiiiiiiinnen foreeeenns 18,435,437 |........... 17,932,579
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninniiiiiiiennens foneiiinns 50,439,446 |........... 35,250,349 |09/15/2023 ..... 09/15/2047 ... 191216-CY-4 . [ Coca-Cola Co/The-SENIOR UNSECURED |1 ...cevvveeieeiiiiiiineiiiins o 50,439,446 |........... 35,250,349
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 16,435,231 |........... 14,553,808 (09/15/2023 ..... 09/15/2047 ... U N 09778P-AA-3 . | Bon Secours Mercy Health-SECURED . [1 ......oooviiiiiinnnniiiiininns foeeninnns 16,435,231 |........... 14,553,808
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared 0'REILLY AUTOMOTIVE INC-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiinniiis Jooviinniieniiiiiieeens foeeiiiinns 8,893,197 |............ 8,424,805 [09/15/2023 ..... 09/15/2047 ... 67103H-AF-4 . JUNSECURED ........cooveviiuriiernniiinnns [2 cvieiiiiiiiiieieccciiiieenes o 8,893,197 [............ 8,424,805
Evergreen Basket of Long Fixed Rate SCHLUMBERGER HLDGS CORP-SR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiis Joeviinniieniiiiiienens foeeiiinnns 9,355,007 |....oeeenn 9,142,894 109/15/2023 ..... 09/15/2047 ... 806851-AG-6 . JUNSECURED .........cccovviuurierneiiinnns [2 coviiiiiiiiiiiiieecciiiieenn o 9,355,097 |....cceeee 9,142,894
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiviiiiiiiiins fooviniiieiiiiiiinenens feniiinnns 14,090,282 |........... 11,515,928 [09/15/2023 ..... 09/15/2047 ... 23338V-AE-6 . | DTE Electric Co-SECURED ............. [T cocriiiiiiiiiiiiiiiiiiinns fes 14,090,282 |........... 11,515,928
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 70,723,282 |........... 61,953,010 [09/15/2023 ..... 09/15/2047 ... 458140-AK-6 . | INTEL CORP-SENIOR UNSECURED NOTE . [1 ...eevveriiiiiiiiiiniiiiiiens foreeninns 70,723,282 |........... 61,953,010
Evergreen Basket of Long Fixed Rate Brookfield Finance Inc-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 23,297,283 |........... 21,984,585 | 09/15/2023 ..... 09/15/2047 ... 11271L-AC-6 . [UNSECURED .......eevvveiiiiiiiiennenie [ T o 23,297,283 |......c.... 21,984,585
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovvviiviiiiiiiiins foovinneinniiiiiiiennees foneiinnns 18,385,197 |........... 16,262,640 |09/15/2023 ..... 09/15/2047 ... 40728T-AA-1 . | HAMILTON COLLEGE-UNSECURED ......... [1 cecrriiiiiiiiiiiiiniiiiiiens feeeins 18,385,197 |........... 16,262,640
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629*DN8 ... ABS Bank Loans and Corporate Bonds |2 .. ..18,705,371 |...........17,972,677 [09/15/2023 ..... 09/15/2047 ... 756250-AE-9 . |UNSECURED ... ...18,705,371 ...17,972,677
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2020-111-BABSN

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 15,500,000 |........... 12,993,944 109/15/2023 ..... 09/15/2047 ... 06762X-AA-0 . [2020-3A B .....ooviiiiiiiiiiiiiiiiiiieees [ 2 i [ 15,500,000 |........... 12,993,944
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 34,000,000 |........... 34,000,000 (09/15/2023 ..... 09/15/2047 ... 515095-MI-6 . [.eeeeeeeeeieeeeiiieeiee e [ T o 34,000,000 |........... 34,000,000

Need to File with

the NAIC ............ Sovereign Bond of Mexico ............ 7 R 20,000,000 |........... 25,743,218 |.....oeen 25,285,220 | 12/20/2022 ..... 06/20/2028 ..... 5 Yr Credit Default Swap ......ccccee |oeeeiunnnnnns (274,484) [ (39,959)912810-FP-8 . | US TREAS N/B-BOND ........eevvvvvvcnnn [ 1 oo [ 26,017,702 |........... 25,325,179

Need to File with

the NAIC ............ Sovereign Bond of India ............. 7 R 40,000,000 |........... 35,685,759 |........... 30,568,011 [12/20/2022 ..... 06/20/2028 ..... 5 Yr Credit Default Swap ......ccccee |oeeeiunnnnnns (294,886)[.....cceennnes 226,761 | 912810-RV-2 . [US TREASURY N/B-UNSECURED .......... |1 ooriiiiiiiiiiiiiiiiiinnnens | 35,980,645 |........... 30,341,250

Need to File with

the NAIC ............ Sovereign Bond of India ............. 7R KU N 14,897,276 |........... 12,378,516 | 12/20/2022 ..... 06/20/2028 ..... 5 Yr Credit Default Swap .....ccoees [oerieinnnnnniiiiiinns o, 912810-RU-4 . | US TREASURY N/B-UNSECURED .......... [1 cecriiiiiiiiiiiiiiiiiiiens fees 14,897,276 |........... 12,378,516
Evergreen Basket of Long Fixed Rate Lockheed Martin Corp-SENIOR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiiiiinniiis foonnnnnns 197,639,266 |........... 56,788,250 |........... 28,922,005 | 07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveeiiiiinne [oevviiiiiiieniiiiiens o (28,734,911)| 539830-A-9 . [UNSECURED NOTE .......covvvvivinnnnnnes [T oo o 56,788,250 |........... 57,656,916
Evergreen Basket of Long Fixed Rate

57629*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie foviiinniiiiiiiiiiiinees foveeiinnns 13,820,133 |........... 13,167,830 |07/29/2022 ..... 08/01/2023 ..... TRS Bond IndeX ......ccceevvriiiiiine Jovviiiiiiiiiiiiiiiiienns foeiiiiiiiiiiiiciiins 521070-AJ-4 . |Lazard Group LLC-SENIOR UNSECURED |2 ......ooeccvvereeiiiiinnnnnens foeenennnns 13,820,133 |........... 13,167,830
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Evergreen Basket of Long Fixed Rate RIO TINTO FIN USA LTD-SENIOR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 13,359,065 |........... 13,625,185 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 767201-AD-8 . JUNSECURED NOTE ........ccccvumvveerenens [T oo e 13,359,065 |........... 13,625, 185
Evergreen Basket of Long Fixed Rate BURLINGTN NORTH SANTA FE-SENIOR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninie fooninneiiiiiiiiiienens foeeiiiinns 1,740,408 |............ 1,570,506 |07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o 12189L-Al-1 . |UNSECURED .......oevvvveiviiiienneniine [ 1o o 1,740,408 |........... 1,570,506
Evergreen Basket of Long Fixed Rate Ameriprise Financial Inc-SENIOR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foninniniiiiiiiieenees feneiiinns 15,564,506 |........... 14,374,765 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index .....cccvvvvveriiiinnns fooriiiiiiiieiiiiiienns o 03076C-AH-9 . JUNSECURED ........ccevevvuuneernenninnnns [T e 15,564,506 |........... 14,374,765
Evergreen Basket of Long Fixed Rate

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 13,474,848 |........... 11,632,947 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriicinnne fooviiiiiiiieiiiiiienns o 92928Q-AE-8 . | WEA Finance LLC-SENIOR UNSECURED . [2 .....ccovvvvveiieriiiinninnnn foeennnins 13,474,848 |........... 11,632,947
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-SERIES

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 13,500,000 |........... 13,365,270 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 03320A-AE-5 . [2014-5RA CLASS B ...eevveeiirneeneeens [ 1 [ 13,500,000 |........... 13,365,270
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-2 Ltd-TICP 2016-6A

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins foovininnniiiiiiieneees foneiinnns 10,000,000 |............ 9,691,180 |07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o 87246M-AU-6 . BR2 .......oeveiiiiiiiiieniiiiiieeene [T [ 10,000,000 |............ 9,691,180
Evergreen Basket of Long Fixed Rate CIFC Funding 2021-11-CIFC 2021-2A B

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiniieiiies fonininniiiiiiiieeeens foneiiins 10,000,000 |............ 9,631,430 (07/29/2022 ..... 08/01/2023 ..... TRS Bond IndexX ......ccovvvvveriicinnne fooviiiiiiiieiiiiiienns o 12563Y-AC-3 . [ceeeeeeiieieee e [ T o 10,000,000 |............ 9,631,430
Evergreen Basket of Long Fixed Rate Burlington Northern Sant-SENIOR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiiis foviinniniiiiiiiinnens feneiiiiinnns 250,000 |...cevveeennnne 249,448 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......ccvvvvveriicinnne fooviiiiiiieiiiiiieens o 12189L-A0-4 . [UNSECURED .......eevveeieiiiiiiicnneenie [ T s o 250,000 |.evveeennne 249,448
Evergreen Basket of Long Fixed Rate

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiininiiinss foovinnnniciiiiiieeeees foeneiiins 25,610,254 |........... 25,531,948 |07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriicinnne fooviiiiiiiieiiiiiieens o, 448814-EJ-8 . | HYDRO-QUEBEC-NOTE ......covvvvvnnennns [ 1 o [ 25,610,254 |........... 25,531,948
Evergreen Basket of Long Fixed Rate RRPF Engine Leasing Ltd Senior

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiiss foovininniciiiiineeenes feneiiinns 60,000,000 |........... 59,925,060 |07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o G7332#-AD-5 . [Secured ..........cccouveeriiiiiiiininnns [ 2 iiiiiiiiiiiee [ 60,000,000 |........... 59,925,060
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2021-

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiininiiines foovnnniniciiiiiieenees feneiiinns 12,500,000 |........... 12,217,888 |07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......ccvvvvveriiiinnns fooriiiiiiiieiiiiiieens o B7116L-AC-8 . [1BA B ..evveeeeeeiiiiiiiceiiiieeeeeen [ 1o e 12,500,000 |........... 12,217,888
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-2 Ltd-WELF 2018~

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniieiinns foovinininiiiiiieeeees feneiiinns 10,800,000 |........... 10,399,126 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......ccvvvvveriicinnne fooviiiiiiieiiiiiieens o 94949J-AC-9 .. J2A A2 eeeiiiiiiiiiieeeieeeeeens [T [ 10,800,000 |........... 10,399, 126
Evergreen Basket of Long Fixed Rate Anchorage Capital Clo 20-ANCHC

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiininnnnie Jooniinniieniiiiiienens feeeiiiinns 8,700,000 |............ 8,440,723 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvvvveriicinnne fooviiiiiiiieiiiiiieens o, 03330Y-AE-0 . 2021-20A B ......coourreiiiiiinieeenes [T e 8,700,000 |....evveennn 8,440,723
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2019-1-PLMRS

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 8,700,000 |............ 8,477,071 |07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 69700G-AL-6 . [2019-1A AR ....cvvviiieriiiiieeeenen [T e 8,700,000 |....vvvennnn 8,477,071
Evergreen Basket of Long Fixed Rate

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,500,000 |............ 7,216,418 |07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......ccovvvvveriicinnne fooriiiiiiiieiiiiiieens o 67112C-AN-7 . | OZLM XIX Ltd-0ZLM 2017-19A A2AR .. [1 .occvreriiiiiiiiiiiiiiiinn [ 7,500,000 |...evvennns 7,216,418
Evergreen Basket of Long Fixed Rate Flatiron CLO 19 Ltd-FLAT 2019-1A BR

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 6,500,000 |............ 6,331,241 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 33883J-A0-4 . | [ T o 6,500,000 |.....oeeennn 6,331,241
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 6,100,000 |............ 5,853,847 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......ccvvvvveriicinnne fooviiiiiiieiiiiiieens o 05684C-A0-8 . [BA BR ..eeeveeiiiiiiiieeeiiiieeeeeeene [T e 6,100,000 |.....oveenns 5,853,847
Evergreen Basket of Long Fixed Rate Highbridge Loan Manageme-HLM 2021-

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,000,000 |............ 5,653,734 |07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 40440X-AE-1 . [1BA C .o [T e 6,000,000 |....cvvennnn 5,653,734
Evergreen Basket of Long Fixed Rate Peace Park CLO Ltd-PCEPK 2021-1A C

57620*HF1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 3,850,000 |............ 3,662,728 (07/29/2022 ..... 08/01/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o T0470M-AJ-4 . |.. [ I U R, 3,850,000 [............ 3,662,728
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Palmer Square CLO 2014-1-SERIES

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvieennnnnns |oeninns 150,000,000 |............ 9,926,823 |.......... (21,362,830)| 08/30/2023 ..... 08/30/2034 ..... 69688X-AU-5 . [2014-1A CLASS AZRR .....cevvvveveveen [T oo e 9,900,000 [............ 9,694,951
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccooviiuviiiiniiiis Joovinnniieniiiiiiinens foeeiiiinns 2,229,161 |............ 2,278,619 (08/30/2023 ..... 08/30/2034 ..... 281378-AB-5 . [2015-1 CLASS B ....oovvuvrrniieeiicnnne [T e 2,229,161 |.oocennnns 2,278,619
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuiiiinniiiis Jooviiiniiiniiiiiiinens foeeiiiinns 2,348,527 |..ccvnennn 2,186,673 |08/30/2023 ..... 08/30/2034 ..... 28137T-AB-9 . J2014-2 CLASS B ...oovvvvveeeeeeiineens [T e 2,348,527 | 2,186,673
Evergreen Basket of Long Fixed Rate COLLEGIATE FUNDING SERVI-SERIES

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviuviiiiniiiins foonninniiniiiiiiiienes feneiiiiinnns 778,921 | 624,510 |08/30/2023 ..... 08/30/2034 ..... 19458L-BD-1 . [2005-A CLASS B ...eevvevviiriiieeeenees [T i o 778,921 e 624,510
Evergreen Basket of Long Fixed Rate Antares Holdings LP-SENIOR

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 16,243,256 |........... 16,147,247 |08/30/2023 ..... 08/30/2034 ..... 03666H-AA-9 . JUNSECURED ........ccoeviiumvrerieniiinnnns [ 2 rviiiiiiiiiiiiecccciiieeeen foeeei, 16,243,256 |........... 16,147,247

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiniiiiis Jooviniiee e feeeeeies 15,000,000 |........... 15,000,000 | 08/30/2023 ..... 08/30/2034 ..... 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*ERS ... ABS Bank Loans and Corporate Bonds |2 .. ..12,312,156 |...........11,499,681 [08/30/2023 ..... 08/30/2034 ..... 708696-BY-4 . |UNSECURED ... ...12,312,156 ... 11,499,681
Evergreen Basket of Long Fixed Rate Schlumberger Holdings Co-SENIOR

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiiiiiiiiiis Jooviiiiieeieiiiiieeees feeeeeiis 24,079,849 |........... 23,245,521 |08/30/2023 ..... 08/30/2034 ..... 806851-AK~7 . JUNSECURED .......eceeerrimmimeeeeniiiins [ 2 i foeeeeeee 24,079,849 |........... 23,245,521
Evergreen Basket of Long Fixed Rate

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 ......ccccoeiiiiiiiiiiiiiiis Jooviiiiieeieiiiieeees feeeeeees 28,114,386 |........... 27,242,283 |08/30/2023 ..... 08/30/2034 ..... 10510K-AC-1 . [ BRAMBLES USA INC-SR UNSECURED ..... |2 .cceerrreiiiiiiniieeriiiinns foieneeens 28,114,386 |........... 27,242,283
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared HONEYVELL INTERNATIONAL -

57629*ERS ... ABS Bank Loans and Corporate Bonds |2 .. ..32,305,092 |........... 28,724,468 [08/30/2023 ..... 08/30/2034 ..... 438516-BB-1 . |SENIORUNSECURED NOTE .. ... 32,305,092 ...28,724,468
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared HONEYHELL INTERNATIONAL -SENIOR

57629*ERS ... ABS Bank Loans and Corporate Bonds .. 24,797,129 |........... 22,297,550 (08/30/2023 ..... 08/30/2034 ..... 438516-AT-3 . NOTE .. ... 24,797,129 ... 22,297,550
Evergreen Basket of Long Fixed Rate ANCHORAGE CAPITAL CLO 1--ANCHC

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinieiniiiiiiiineees foneiinnns 15,450,000 |........... 15,320,668 |08/30/2023 ..... 08/30/2034 ..... 03328Y-AA-2 . J2018-1RA A1 ..oooiiiiiiiiiiiiiiieens [T e 15,450,000 15,320,668
Evergreen Basket of Long Fixed Rate Barings Middle Market CI-BMM 2019-

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 10,141,515 |............ 9,957,705 (08/30/2023 ..... 08/30/2034 ..... 06761T-Ad=1 . |IA C oo [ 2 i [ 10,141,515 [............ 9,957,705
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis fooviinniinniiiiiienens foeeiiinnns 2,700,000 |............ 2,530,807 (08/30/2023 ..... 08/30/2034 ..... 125550-A-6 . [TA DR ..evveeeeeiiiiiieecciieeeceeins [ 2 e o 2,700,000 |...oevveennn 2,530,807
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN

57629*ERS ......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviiniiiiiis Jooniineiinniiiiiinnens foeeiiinnns 2,700,000 |............ 2,540,268 (08/30/2023 ..... 08/30/2034 ..... 06762J-AG-8 . [2021-2A D ...overiiniiiiiieniiiiiiiieeens [ 2 i e 2,700,000 |...evveennnn 2,540,268
Evergreen Basket of Long Fixed Rate

57629*EY3 ......... ABS Bank Loans and Corporate Bonds |2 .........ccccooovviuvveeeninins |oeninns 200,000,000 |........... 19,770,113 |.......... (40,413,624)| 08/30/2023 ..... 08/30/2039 ..... 693304-AY-3 . | PECO Energy Co-SECURED ........ccocoe [T coiiiiiiiiiiiiiiiiiiiiens fees 19,728,849 13,216,684
Evergreen Basket of Long Fixed Rate MCCORMICK & CO INC/MD-SENIOR

57629*EY3 ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviuviiiiiiiiins foovnnnniniiiiiieeenees feneiiinns 16,040,995 |........... 15,447,358 (08/30/2023 ..... 08/30/2039 ..... 579780-AN-7 . JUNSECURED ........ccoevivumrrernenniiinnns [ 2 eiiiiiiiiiiiiieccciieeenen foeeiis 16,040,995 15,447,358
Evergreen Basket of Long Fixed Rate United Airlines 2019-2 C-UNTD AIR

57629*EY3 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovnneinniiiiiiiennens foniiinnns 14,809,049 |........... 13,356,228 (08/30/2023 ..... 08/30/2039 ..... 90932K-AA-7 . [19-2 B FIXED ...eevvveineiiiiiieneenn [ i e 14,809,049 13,356,228
Evergreen Basket of Long Fixed Rate CROWN CASTLE INTL CORP-SENIOR

57629*EY3 ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 14,334,889 |........... 13,663,450 (08/30/2023 ..... 08/30/2039 ..... 22822V-AE-1 . JUNSECURED .......ccovvriiumrinnnnniiininns [ 2 iiiiiiiiiiiiiieccciiiieeeen foeees 14,334,889 13,663,450
Evergreen Basket of Long Fixed Rate Aviation Capital Group L-SENIOR

57629*EY3 ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 26,541,410 |........... 24,506,450 | 08/30/2023 ..... 08/30/2039 ..... 05369A-AA-9 . JUNSECURED ........coeevivurrmrneniiinnnns [ 2 iiiiiiiiiiiiiincccciieeeen foeees 26,541,410 24,506,450
Evergreen Basket of Long Fixed Rate Mettler-Toledo Internati Senior

57629%EY3 ... ABS Bank Loans and Corporate Bonds ..45,350,000 |...........43,716,130 [08/30/2023 ..... 08/30/2039 ..... 592688-Ba-3 . ...45,350,000 ...43,716,130
Evergreen Basket of Long Fixed Rate

57629*EY3 ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviniinniiiiiiinenens foneiiinns 10,000,000 |............ 9,894,510 (08/30/2023 ..... 08/30/2039 ..... 200015-AN=6 . |-eeeerieieeeeiieie e [T [ 10,000,000 |............ 9,894,510
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 |............ 7,760,636 |08/30/2023 ..... 08/30/2039 ..... 486610-AE-1 . BT weveeeiiiiiiiieeciiiieececeieeeen [T e 7,850,000 |...ovvennns 7,760,636
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*EY3 ......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 15,000,000 |........... 14,711,445 (08/30/2023 ..... 08/30/2039 ..... . F 04019L-AL-8 . | ARES LI CLO Ltd-ARES 2019-51A AR [ 1 ..cooerriiiiiiiiiiiiiiiien feeeeis 15,000,000 14,711,445
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared CIFC Funding 2018-11 Ltd-CIFC 2018-

57629*EY3 ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuvieiiiiiiins foovininnniiiiiiinennns feneiiinns 15,000,000 |........... 14,690,520 (08/30/2023 ..... 08/30/2039 ..... A7180H-AC-9 . [2A A2 e [ T o 15,000,000 14,690,520
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-SERIES 18-

57629*EY3 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiiiiiins fooniniinniiiiiiiennees foneiinnns 11,750,000 |........... 11,530,240 (08/30/2023 ..... 08/30/2039 ..... 55821A-AC-2 . [28A CLASS A2 ....eovvevvinineieeeiicnns [ 1 e 11,750,000 11,530,240
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2020-111-BABSN

57629*EY3 ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiviiiiiiiiins fooviniiieiiiiiiinenens feniiinnns 35,500,000 |........... 29,760,324 |08/30/2023 ..... 08/30/2039 ..... 06762X-AA-0 . [2020-3A B .....eoriiiiiiiiiiiiiiiiiiieees [ 2 i [ 35,500,000 29,760,324

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%EY3 ......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiniiiiiiiis Jooviiniieeieiiieeees feeeeeies 21,000,000 |........... 21,000,000 |08/30/2023 ..... 08/30/2039 ..... 186858-AC-6 . [Facility ...ooeoeeeeeeeeeiiiiiiiieeeeees [ 1 o 21,000,000 21,000,000
Evergreen Basket of Long Fixed Rate Yara International ASA-SENIOR

57629*EUT ......... ABS Bank Loans and Corporate Bonds |2 ........ccccooeviiiiiennnnnics foerenes 200,000,000 |............ 1,448,639 |......... (66,661,493) [ 08/30/2023 ..... 08/30/2049 ..... 984851-AF-2 . JUNSECURED .......eeeveeiiimmeereeiiiinns [ 2 i o 1,395,098 |............ 1,351,853
Evergreen Basket of Long Fixed Rate Edwards Lifesciences Cor-SENIOR

57629*EUT ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoooiiiiiiiiiiiiiis fooviiiineeieiiiiieeees feeeeeies 30,171,751 |........... 29,193,268 | 08/30/2023 ..... 08/30/2049 ..... 28176E-AD-0 . JUNSECURED ........ceverrimmmneeriiiiiies [ 2 i feeeeeeeee 30,171,751 29,193,268
Evergreen Basket of Long Fixed Rate

57629*EU1 ... ABS Bank Loans and Corporate Bonds ..36,971,580 |........... 35,182,922 [08/30/2023 ..... 08/30/2049 ..... 361448-BC-6 . | GATX Corp-SENIOR UNSECURED ......... ...36,971,550 ...35,182,922
Evergreen Basket of Long Fixed Rate BUNGE LTD FINANCE CORP-SENIOR

57629*EUT ......... ABS Bank Loans and Corporate Bonds |2 .......ccooeiiiiiiiiiiiiiiis Jooviiniiee e feeeeeiis 17,706,392 |........... 16,968,599 (08/30/2023 ..... 08/30/2049 ..... 120568-AX-8 . [UNSECURED ........eeveeiriiiiiiiiiiiiiiis [ 2 e o 17,706,392 16,968,599
Evergreen Basket of Long Fixed Rate

57629%EUT ......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiiee e feeeeeiis 18,176,931 |........... 16,891,534 (08/30/2023 ..... 08/30/2049 ..... 00908P-AC-1 . | Air Canada 2017-1 Class -SECURED . [2 .......ccccoeireeriiiiiinnnn foeeeiiiie 18,176,931 16,891,534
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared CHURCH & DIIGHT CO INC-SENIOR

57629*EU1 ... ABS Bank Loans and Corporate Bonds 5,204,078 |............ 5,084,428 |08/30/2023 ..... 08/30/2049 ..... 171340-AN-2 . |UNSECURED .... ....5,204,078 ....5,084,428
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*EUT ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeoiiiiiiiiiiiiiis Jooviiiiieeieiiieeeees feeeeeiis 45,202,445 |........... 36,943,764 | 08/30/2023 ..... 08/30/2049 ... [oeeeeiiiiiiiie e e 23338V-AE-6 . | DTE Electric Co-SECURED ............. [ 1 coceiiiiiiiiiiiiiiiiiens feeee 45,202,445 36,943,764
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared W Investment Holding Revolver

57629*EUT ......... ABS Bank Loans and Corporate Bonds |2 ......cccooeiiiiiiiiiiiiiins fooiieeeeeeiiiiieeeees foeeeees 131,999,9% |......... 117,709,548 |08/30/2023 ..... 08/30/2049 ... [oeeeeiiiiiiiie e e 575427-A9-8 . [Fixed Line .....cocceveereiiiiiiiiiiiins [ 2 i e 131,999,996 117,709,548
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared FS Global Credit Opportu-FS GLOBAL

57629*FB2 ......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeiiiiiiinneeiees |oeenees 306,000,000 |........... 75,102,910 |.......... (29,046,620) | 09/05/2023 ..... 09/03/2049 ..... |oiiiiiiiiiiiiiiiiiiiiiie e [ 102,910 30290Y-AC-5 . JCREDIT ...oeeeeeeeeieiiieeeeceiieeees [ 1o foee, 75,000,000 72,756,750
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FB2 ... ABS Bank Loans and Corporate Bonds ..10,465,954 |........... 10,124,135 [09/05/2023 ..... 09/03/2049 ..... 801060-AD-6 . | Sanofi-SENIOR UNSECURED ... ... 10,465,954 ... 10,124,135
Evergreen Basket of Long Fixed Rate

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 7,045,603 |............ 6,559,554 109/05/2023 ..... 09/03/2049 ..... 00108W-AH-3 . | AEP Texas Inc-SENIOR UNSECURED ... [2 ....ooooviviiiveiinriiiinnnnns foeeenniiis 7,045,603 |............ 6,559,554
Evergreen Basket of Long Fixed Rate Toyota Motor Corp-SENIOR UNSECURED

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,500,000 |........... 12,925,441 109/05/2023 ..... 09/03/2049 ..... 892331-AD-1 . e [T [ 13,500,000 |........... 12,925,441
Evergreen Basket of Long Fixed Rate salesforce.com Inc-SENIOR UNSECURED

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 20,699,062 |........... 20,001,374 [09/05/2023 ..... 09/03/2049 ..... THBBL-AF-1 . e [T [ 20,699,062 |........... 20,001,374
Evergreen Basket of Long Fixed Rate General Dynamics Corp-SENIOR

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 8,022,001 |............ 7,660,521 |09/05/2023 ..... 09/03/2049 ..... 369550-BC-1 . JUNSECURED ........cevvvvvuvrneennininnns [ 1o o 8,022,001 [............ 7,660,521
Evergreen Basket of Long Fixed Rate Toyota Industries Corp-SENIOR

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 23,857,845 |........... 22,347,734 109/05/2023 ..... 09/03/2049 ..... 892330-AC-5 . JUNSECURED ........eovevvvumnnerneniinnnes [ 1o e 23,857,845 |........... 22,347,734
Evergreen Basket of Long Fixed Rate

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 35,000,000 |........... 34,579,860 |09/05/2023 ..... 09/03/2049 ..... 50188G-AT-0 . |LOM XVIIT LP-LCM 18A ATR ...oooooees [ 1 e [ 35,000,000 [........... 34,579,860
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins fooviininniiiiiiiieenees foneiiins 44,074,211 |........o. 43,683,890 | 09/05/2023 ..... 09/03/2049 ..... 13876J-AC-6 . [TRA A oo [ T o 44,074,211 | 43,683,890
Evergreen Basket of Long Fixed Rate Federal Realty Investmen-SENIOR

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 2,301,605 |............ 2,269,364 |09/05/2023 ..... 09/03/2049 ..... 313747-AU-1 . JUNSECURED .......coovvviiunriernniiinnns [2 i o, 2,301,605 |............ 2,269,364
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 99,999,997 |........... 89,173,900 (09/05/2023 ..... 09/03/2049 ..... 57542Z-A9-8 . [Fixed Line ......cccouverriviiinnnnnnnnns [ 2 i e 99,999,997 |........... 89,173,900
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*ES6 ... ABS Bank Loans and Corporate Bonds ...141,085,541 |...........41,839,361 [09/05/2023 ..... 09/03/2049 ..... 575427-A9-8 . [Fixed Line ... . 140,999,996 |.......... 125,735,199
Evergreen Basket of Long Fixed Rate Bank of New York Mellon -SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 7,957,757 |oooeennnes 7,501,027 |09/05/2023 ..... 09/03/2049 ..... 06406R-AF-4 . JUNSECURED .........ceeeviiumrmernnnniinnns [T oo e 7,957,757 |oveeennnnne 7,501,027
Evergreen Basket of Long Fixed Rate United Airlines 2014-1 C-SECURED

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 11,489,852 |........... 11,504,843 (09/05/2023 ..... 09/03/2049 ..... 90932P-AA-6 . INOTE ....oeviriiiiiiinneiiiiiiieeeeiie [ 2 i fee 11,489,852 |........... 11,504,843
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared Mitsubishi UFJ Financial-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 12,847,795 |........... 12,257,043 (09/05/2023 ..... 09/03/2049 ..... U N 606822-AV-6 . JUNSECURED .........cccovviureeenemnicnnns [T i e 12,847,795 |........... 12,257,043
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Narragansett Electric Co-SENIOR

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 6,800,000 |............ 6,424,628 [09/05/2023 ..... 09/03/2049 ..... 631005-BH-7 . JUNSECURED ........covvvvimvrnnnneininnns [ 1o e 6,800,000 |....cvveennn 6,424,628
Evergreen Basket of Long Fixed Rate

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 2,340,832 |.....uveeenn 2,280,444 109/05/2023 ..... 09/03/2049 ..... 532457-AZ-1 . | Eli Lilly & Co-SENIOR UNSECURED .. [1 ..cevvveriiiiiiiiiiniiiiiines o 2,340,832 |.......ee. 2,280,444
Evergreen Basket of Long Fixed Rate

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 12,101,584 |........... 11,695,991 [09/05/2023 ..... 09/03/2049 ..... 09062X-AF-0 . | BIOGEN INC-SR UNSECURED ............. [2 eeevrrriiiiiiiiiiiiiiiiinnen foeeeins 12,101,584 |........... 11,695,991
Evergreen Basket of Long Fixed Rate JPMorgan Chase & Co-SUBORDINATED

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,093,268 |............ 2,926,954 |09/05/2023 ..... 09/03/2049 ..... 46625H-JY=7 . NOTE ..eevveeeeiiiiieeneceiiiieeeeeeee [T e 3,093,268 |............ 2,926,954
Evergreen Basket of Long Fixed Rate I11inois Tool Works Inc-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,717,216 |............ 2,623,233 | 09/05/2023 ..... 09/03/2049 ..... 452308-AX=7 . JUNSECURED ........ceevvvviumrnernnniinnns [ 1o e 2,717,216 |............ 2,623,233
Evergreen Basket of Long Fixed Rate Federal Realty Investmen-SENIOR

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 7,633,425 |............ 6,981,523 [09/05/2023 ..... 09/03/2049 ..... 313747-AY-3 . JUNSECURED ........covvrviiurrierneiiinnns [2 i o 7,633,425 |......... 6,981,523
Evergreen Basket of Long Fixed Rate JetBlue 2019-1 Class A P-JETBLUE

57629*ES6 ... ABS Bank Loans and Corporate Bonds ...8,550,271 |............ 7,550,694 [09/05/2023 ..... 09/03/2049 ..... 477143-AJ-0 . |19-1 A .. ....8,550,271 .... 7,550,694
Evergreen Basket of Long Fixed Rate

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,195,404 |............ 5,890,335 | 09/05/2023 ..... 09/03/2049 ..... 670346-AP-0 . | Nucor Corp-SENIOR UNSECURED ........ [1 .eccviiiiiiiiiiiiiiiiiiinns o 6,195,404 |............ 5,890,335
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2006~

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 1,975,400 |............ 1,857,003 | 09/05/2023 ..... 09/03/2049 ..... 78442G-RY=4 . J2 CLASS B ..eoeeeiiiienieceiiiieeeeeen [ 1 e 1,975,409 |............ 1,857,003
Evergreen Basket of Long Fixed Rate

57629*ES6 ... ABS Bank Loans and Corporate Bonds .. 100,000,000 |...........99,089,200 [09/05/2023 ..... 09/03/2049 ..... 420860-AA-9 . |Kingsland VI Ltd-KING 2013-6A AR . .... 100,000,000 ...99,089,200
Evergreen Basket of Long Fixed Rate Steele Creek CLO 2014-1 -SERIES 14-

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiiinnnnnnnns |oeninns 250,000,000 |......... 100,742,700 |........... 62,378,036 (07/10/2023 ..... 01/08/2032 ..... 85816U-AC-8 . |1RA CLASS A .evvvveeeiiiiiiieeceees [ 1 [ 100,673,063 |........... 99,641,054
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoovviiiiiniiiiiins foovnninniiiiiiiineeees foneiinnns 96,277 477 |........... 95,066,653 | 07/10/2023 ..... 01/08/2032 ..... 125550-AN-6 . [TA ATR e [ T o 96,277,477 | 95,066,653
Evergreen Basket of Long Fixed Rate ALM X1V Ltd-SERIES 14-14A CLASS

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 14,601,889 |........... 14,501,559 (07/10/2023 ..... 01/08/2032 ..... T4988L-AA-2 . JATR2 ..eviiiiiiiiiiineeiieeeen [T [ 14,601,889 |........... 14,501,559
Evergreen Basket of Long Fixed Rate CIFC Funding 2014-V Ltd-CIFC 2014-

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie foviiinniiiiiiiiiiiinees foveeiinnns 15,500,000 |........... 15,411,201 {07/10/2023 ..... 01/08/2032 ..... 12550A-AT-3 . J5A ATR2 ...ooovvcvvveeeeeiiiiiieeneniieee [T i foiiiens 15,500,000 |........... 15,411,201
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Wind River CLO Ltd-SERIES 18-34

57629*EB3 ... ABS Bank Loans and Corporate Bonds ..15,000,000 |........... 14,592,210 07/10/2023 ..... 01/08/2032 ..... 88432U-AC-0 . [CLASS A2 ...15,000,000 ... 14,592,210
Evergreen Basket of Long Fixed Rate Ares XXVII CL

57629*EB3 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 11,900,000 |........... 11,563,079 (07/10/2023 ..... 01/08/2032 ..... 00190Y-BF=1 . |+eeeeeiiee e [T e 11,900,000 |........... 11,553,079
Evergreen Basket of Long Fixed Rate

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 24,870,290 |........... 24,783,250 |07/10/2023 ..... 01/08/2032 ..... 05875H-AA-1 . | Ballyrock CLO 2018-1 Ltd .....ccooe [ 1 coeiiiiiiiiiien [ 24,870,290 |........... 24,783,250

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeiiiiiiininninie Joviiiieei e feeeeiiiis 9,826,086 |............ 9,826,086 |07/10/2023 ..... 01/08/2032 ..... 186858-AC-6 . [Facility ...ooooeeueeeenriiiiinieeeeie [ 1 e e 9,826,086 |............ 9,826,086
Evergreen Basket of Long Fixed Rate CCOF Onshore Co-Borrower Revolving

57629%EW7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeeiriiiiinnnnnnnn foerenee 200,000,000 |.......... 127,955,290 |........... 91,925,075 | 07/10/2023 ..... 01/08/2035 ..... 12499-MM-8 . |Loan ....eeeeeiiiiiiiiee e [T e 127,900,000 |......... 127,900,000
Evergreen Basket of Long Fixed Rate

57629%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 19,150,612 |........... 17,458,762 |07/10/2023 ..... 01/08/2035 ..... 61744Y-AK-4 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..coooreiiiiiiiiiiiiiiiiien feeeeie 19,150,612 |........... 17,458,762
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 4 L-DCLO 2022-

57629%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 49,752,178 |.....uueees 50,043,800 (07/10/2023 ..... 01/08/2035 ..... 25255N-AA-6 . JAA AT oo [T [ 49,752,178 |........... 50,043,800
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2019-111-BABSN

57629%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiinerinis Jooviiiiiee e feeeeiies 14,695,746 |........... 14,883,945 (07/10/2023 ..... 01/08/2035 ..... 06761K-AL-5 . [2019-3A AR ...oeeeeeieeiiiiieeeeeee [ 1 [ 14,695,746 |........... 14,883,945
Evergreen Basket of Long Fixed Rate Hofer Financial Services Senior

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccooeeiriiiiinnnnnnnn foevenne 400,000,000 |........... 74,905,248 |.......... (49,257,899) [ 08/11/2023 ..... 02/11/2050 ..... A3158#-AC-3 . Note Ser .....covvcuemrerrriiiinieeeeees [ 1 e 74,770,000 |........... 72,364,500
Evergreen Basket of Long Fixed Rate TPF Equity REIT Operatin Gtd Senior

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeeiiiiiiiinniiiii Jooviiiiiee e feeeeiies 79,100,000 |........... 74,117,175 (08/11/2023 ..... 02/11/2050 ..... 87278%-AD-4 . Note ...ooeeiiiiuiiiiiiiiiiiiiieeeieens [T [ 79,100,000 |[........... 74,117,175
Evergreen Basket of Long Fixed Rate AquaSure Finance Pty Ltd Gtd Senior

57629*FA4 ... ABS Bank Loans and Corporate Bonds ..57,050,000 |...........56,264,250 [08/11/2023 ..... 02/11/2050 ..... Q0458*-AB-5 . [Secu .. . ...57,050,000 ... 56,264,250
Evergreen Basket of Long Fixed Rate Johnson Ma

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeviiiiiiiiineiiiii fooviieieee e feeeeiies 59,800,000 |........... 54,618,151 [08/11/2023 ..... 02/11/2050 ..... GB147%-AD-8 . |.eoeereiieeiiiiiiieee e [T [ 59,800,000 |........... 54,618, 151
Evergreen Basket of Long Fixed Rate

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 62,900,000 |........... 62,076,954 | 08/11/2023 ..... 02/11/2050 ..... 786584-A#-9 . | Safran Senior Note Ser ..........ccco [2 coorriiiiiiiiiiiiiiiin e 62,900,000 |........... 62,076,954
Evergreen Basket of Long Fixed Rate Australia Pacific Airpor Gtd Senior

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniiiii Jooviiiinee e feeeeeies 62,800,000 |........... 60,318,960 (08/11/2023 ..... 02/11/2050 ..... Q0832%-AD-8 . INOte ..eeeeriiiiiiiiiiiiiiiieee s [ 2 e [ 62,800,000 |........... 60,318,960
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 3--ANCHC

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiininninie Joviiiiiieeieiiieeees feeeeiiis 7,500,000 |............ 7,123,613 (08/11/2023 ..... 02/11/2050 ..... 03330A-AE-2 . [2014-3RA C ..o [ 1 e e 7,500,000 |-..eeveennns 7,123,613
Evergreen Basket of Long Fixed Rate

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveriiiiiininniiiis Joviiiiiiei e feeeeiiis 6,750,000 |............ 6,542,336 | 08/11/2023 ..... 02/11/2050 ..... 00119Y-AC-7 . | AGL CLO Ltd-AGL 2021-10A B ....ccooe [ 1 oo e 6,750,000 |......ccen.. 6,542,336
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 12,025,000 |........... 11,697,740 |08/11/2023 ..... 02/11/2050 ..... 06762J-AC-7 . [2021-2A B ...oeeeeeiiiiieeeceeeeees [ 1 [ 12,025,000 |........... 11,697,740
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO Ltd-NEUB 2021-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiiiiii Jooviiiiiec e feeeeeies 11,900,000 |........... 11,574,761 |08/11/2023 ..... 02/11/2050 ..... 64133V-AC-1 . J4A B ..ooeeeiiiieiiiieeeeeeene [ 1 [ 11,900,000 |........... 11,574,761
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2021-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiiinninii Joviiiiieei e feeeeiiis 6,100,000 |........cc.. 5,865,113 [08/11/2023 ..... 02/11/2050 ..... 05682E-AE-3 . BA B .eeeeeeeeeeiiiiieeee e [T e 6,100,000 |......ccn.. 5,865,113
Evergreen Basket of Long Fixed Rate

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 14,581,247 |........... 14,740,260 |08/11/2023 ..... 02/11/2050 ..... 00119Y-AA-1 . | AGL CLO 10 Ltd-AGL 2021-10A A ..... [1 coceeeieeiiiiiiiiciieee [ 14,581,247 |........... 14,740,260
Evergreen Basket of Long Fixed Rate ANCHORAGE CREDIT FUNDING-SERIES 18-

57629*FA4 ... ABS Bank Loans and Corporate Bonds ..14,000,000 |........... 13,331,724 (08/11/2023 ..... 02/11/2050 ..... 03330P-AA-7 . |5A CLASS A ... ...14,000,000 ... 13,331,724
Evergreen Basket of Long Fixed Rate

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 13,100,000 |........... 12,640,518 |08/11/2023 ..... 02/11/2050 ..... 75009P-AC-1 . |Rad CLO 12 Ltd-RAD 2021-12A B ..... [1 .cceeeeieiiiiiiiiiiciiiee [ 13,100,000 |........... 12,640,518
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2022-

57629%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniriiii fooviieiiee e feeeeeies 10,000,000 |........... 10,023,890 |08/11/2023 ..... 02/11/2050 ..... 08179P-AE-2 . [27A BT .oeeeeiiiiiiieieiieeeeeee [ 1 e 10,000,000 |........... 10,023,890
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FA4 ... ABS Bank Loans and Corporate Bonds 6,625,000 |............ 6,475,699 | 08/11/2023 ..... 02/11/2050 ..... 48250E-AS-4 . | KKR CLO 30 Ltd-KKR 30A BR .. .1 ....6,625,000 ....6,475,699
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Jooviiiiieeieiieeeees feeeiiees 43,000,000 |........... 43,000,000 (08/11/2023 ..... 02/11/2080 ... [eeeeeieiriiiiee i e [ 515095-MI-6 . |-eevveeeeeeeiiiiniee e [T [ 43,000,000 |[........... 43,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared Barings Middle Market CL-BIM 2018-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeriiiiinnnnnnns foereies 185,000,000 |........... 23,793,659 |.......... (34,292,852) [ 08/21/2023 ..... 02/20/2080 ... [oeeeeiiiiiiiiie e e 57,201 |.......... (58,425,973) [ 0676M-AB-3 . |IA A2 ...oeveeeeiiiiieeeciiieeeeeee [ 1 e 23,736,458 |........... 24,133,121
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Madison Park Funding XLV-NDPK 2020-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccoceeeiiiiiiinieniiis |ooiiiiiniieiiiiiiiieess foeeeeiiins 5,500,000 |............ 5,362,022 | 08/21/2023 ..... 02/20/2050 ... |iiiiiiiiiiiiii i [eieeeeesssiiiieessee |oereiieeee s 55820B-AL-1 . J4BA BR .....cceeeeeeeeiiiiineeeeniiieens [ 1 o 5,500,000 |............ 5,362,022
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Goldentree Loan Manageme-GLM 2019-

57629*EJ6 ... ABS Bank Loans and Corporate Bonds ..15,000,000 |........... 14,704,980 (08/21/2023 ..... 02/20/2050 ..... 38137Y-AS-0 . J4A BR ... ...15,000,000 ... 14,704,980
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 11,500,000 |........... 11,220,136 |08/21/2023 ..... 02/20/2050 ..... 282523-AN-1 . | 1828 CLO Ltd-GUGG4 2016-1A ATJR .. [1 .ocvveiiiiiiiiiiiiiiiiien [ 11,500,000 |........... 11,220,136
Evergreen Basket of Long Fixed Rate CARLYLE US CLO 2018-3 LT-CGMS 2018-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,000,000 |............ 7,830,600 |08/21/2023 ..... 02/20/2050 ..... 4317R-AC-3 . PBAATB e [T e 8,000,000 |....evveenns 7,830,600
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2020-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,700,000 |.......cc... 7,563,502 (08/21/2023 ..... 02/20/2050 ..... B7113G-AG-2 . [BA B ooeereeeeeiiiiiiiiececiieeeeeee [T e 7,700,000 |...evveeenns 7,563,502
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO XIV-NEUB 2013-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 9,200,000 |............ 8,982,604 (08/21/2023 ..... 02/20/2050 ..... 641200-BG-4 . [14A BR2 ....evvveeeeiiiiiieneccieens [T e 9,200,000 [............ 8,982,604
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2018-1 L-EATON

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 8,000,000 |............ 7,833,352 | 08/21/2023 ..... 02/20/2050 ..... 27831B-AE-3 . J2018-1A B ..o [ 1 e 8,000,000 |...eevvennnn 7,833,352
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2021-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 14,700,000 |........... 14,310,671 |08/21/2023 ..... 02/20/2050 ..... 55821L-AC-8 . [B9A B ..eeeieiiiiiiiieeiiiiieeeeeens [T [ 14,700,000 |........... 14,310,671
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins fooviininniiiiiiiieenees foneiiins 12,842,488 |........... 12,698,943 (08/21/2023 ..... 02/20/2050 ..... 553205-AC-9 . | MP CLO I11 LTD-MP3 2013-1A AR ..... [1 cocevreeiiiiiiiiiiiiiiiien [ 12,842,458 |........... 12,698,943
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-SERIES 18-3A

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 9,500,000 |............ 9,158,988 (08/21/2023 ..... 02/20/2050 ..... 88432U-AE-6 . [CLASS B ..vveeiieiiiiiiiieeeeeiieens [T e 9,500,000 [............ 9,158,988
Evergreen Basket of Long Fixed Rate BALLYROCK CLO 2018-1 LTD-SERIES

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 3,160,879 |............ 3,115,834 (08/21/2023 ..... 02/20/2050 ..... 05875H-AC-7 . J2018-1A CLASS A2 .....evvvvveeiinneens [ 1 e 3,160,879 |............ 3,115,834
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 7 -ANCHC

57629*EJ6 ... ABS Bank Loans and Corporate Bonds 9,950,000 |............ 9,720,792 |08/21/2023 ..... 02/20/2050 ..... 033287-BC-8 . [2015-7A BR2 FLOATING .... ... 9,950,000 ....9,720,792
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 8,000,000 |............ 7,857,888 |08/21/2023 ..... 02/20/2050 ..... T4979V-AE-3 . | RR Ltd-RRAM 2018-5A A2 ......coccoes [T oo e 8,000,000 |...eevvennnn 7,857,888
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 20,000,000 |........... 19,359,040 (08/21/2023 ..... 02/20/2050 ..... 74980P-AC-7 . | ALM Ltd/KY-SERIES 21-14A CLASS A2 [1 ..evveiiiiiiiiiiiiiiiiiiiens fereeeins 20,000,000 |........... 19,359,040
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Wind River CLO Ltd-WINDR 2021-1A B1

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 7,700,000 |......oec..n 7,257,935 | 08/21/2023 ..... 02/20/2050 ..... U N 97314H-AC-3 . |.. [ I U R, 7,700,000 |...evveennnn 7,257,935
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Madison Park Funding XXI-NDPK 2018-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiniinns foovinniniiiiiiiiieeens feneiiins 11,458,000 |........... 11,311,757 |08/21/2023 ..... 02/20/2050 ..... 558200-AG-0 . [29A B ..eeeviiiiiiiiieeeiieeeceeens [T [ 11,458,000 |........... 11,311,757
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 3,877,890 |............ 3,876,952 (08/21/2023 ..... 02/20/2050 ..... 501880-AL-5 . | LOM XVITT LP-LOM 19A BR ...oooevvees [ 1 oo e 3,877,890 |[............ 3,876,952
Evergreen Basket of Long Fixed Rate GT Loan Financing | Ltd -SERIES

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 7,000,000 |......oec..n 6,926,409 (08/21/2023 ..... 02/20/2050 ..... 36248M-AL-1 . J2013-1A CLASS BR .....oevvvvvvvnnneenns [ 1o e 7,000,000 |...uvveennns 6,926,409
Evergreen Basket of Long Fixed Rate Sound Point Clo XXXI Ltd-SNDPT

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,100,000 |............ 9,567,205 (08/21/2023 ..... 02/20/2050 ..... 83615P-AC-1 . J2021-3A B ....oooveiiiniieinniiiiieenens [ 1 e 10,100,000 |............ 9,567,205
Evergreen Basket of Long Fixed Rate CenterPoint Properties T Senior

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 14,135,000 |........... 13,666,510 |08/21/2023 ..... 02/20/2050 ..... 151895-D%-7 . [Note Ser .........oocovvvevveriiiinnnnnns [ 1o o 14,135,000 |........... 13,666,510
Evergreen Basket of Long Fixed Rate RREEF America REIT 11, | Senior

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 15,000,000 |........... 12,785,415 (08/21/2023 ..... 02/20/2050 ..... 74986@-BB-6 . |Unsecured Notes ..........cooceveennns [T oo e 15,000,000 |........... 12,785,415

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629*EJ6 ... ABS Bank Loans and Corporate Bonds ..16,000,000 |...........16,000,000 (08/21/2023 ..... 02/20/2050 ..... 186856-AC-6 . [Facility .. . ...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 ........ccceeveriiiiiinnnenin foeneiee 215,000,000 |........... 50,316,575 |......... (17,871,810)| 08/21/2023 ..... 02/20/2050 ..... 500798-M8-5 . [Series 2019-7 .....ooeeriiiinnnennnnees [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 .......cccoeeiiiiiiiiiniriiii fooviieiiee e feeeeeies 24,300,000 |........... 23,866,415 | 08/21/2023 ..... 02/20/2050 ..... TOATOM-AC-9 . |oeeiveeeeeeeiiineeeeeeeiireeeeeeineeees [ 1 e 24,300,000 |........... 23,866,415
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared THL Credit Wind River 20-WINDR

57629*FCO ... ABS Bank Loans and Corporate Bonds ..22,000,000 |...........21,067,684 [08/21/2023 ..... 02/20/2050 ..... 97315T-AE-2 . [2017-1A BR .. . ...22,000,000 ...21,067,684
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared TICP CLO VI 2016-2 Ltd-TICP 2016-6A

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Jooviiiiieeieiieeeees feeeiiees 35,943,434 |........... 35,900,115 | 08/21/2023 ..... 02/20/2080 ... [oeeeiiiiiiiiiie e e [ 87246M-AS-1 . JAR2 ... [T [ 35,043,434 |........... 35,900, 115
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Jooviiiiieeieiiieeees feeeeeies 21,000,000 |........... 20,585,796 |08/21/2023 ..... 02/20/2080 ... [oeeeiiiiiiiiiie e e [ 55821C-AC-8 . | Atrium IX-ATRM 9A BR2 ........ccoccee [ 1 oo e 21,000,000 |........... 20,585,796
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Goldentree Loan Manageme-SERIES 19-

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccoceeiiiiiiinieriiies |ooiiiiiniesiiiiiiiieees foeeeiiies 24,000,000 |........... 23,628,528 | 08/21/2023 ..... 02/20/2050 ... |iiiiiiiiiiiiii i [eieeeeesssiiiieessee |oereiieeee s 38137Y-AQ-4 . J4A CLASS AR ....oooovvienneeeeeniinnns [ 1 i [, 24,000,000 |........... 23,628,528




Gc'soIs

STATEMENT AS OF JUNE 30, 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 SOFR Replacement Swap - CME cleared

57629*FCO ... ABS Bank Loans and Corporate Bonds 8,900,000 |............ 8,803,533 | 08/21/2023 ..... 02/20/2050 ..... 87271L-AJ-1 . | TIAA CLO | Ltd-TIA 2016-1A AR ... [1 cocrreiiiiiiiiiiiiiee o 8,900,000 .... 8,803,533
Evergreen Basket of Long Fixed Rate Flatiron CLO 18 Ltd-FLAT 2018-1A A

57629%FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 27,000,000 |........... 26,774,415 | 08/21/2023 ..... 02/20/2050 ..... 33883G-AA-5 . oo [T [ 27,000,000 |........... 26,774,415
Evergreen Basket of Long Fixed Rate Kingsland Ltd-SERIES 18-8A CLASS A

57629%FCO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 8,100,000 |........c... 7,994,303 | 08/21/2023 ..... 02/20/2050 ..... 42086P-AC-7 . |eeerrreieeeeeiiieee e [T 8,100,000 |....evveenns 7,994,303
Evergreen Basket of Long Fixed Rate Millennium Pipeline Comp Senior

57629%FCO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 19,927,603 |........... 20,376,924 |08/21/2023 ..... 02/20/2050 ..... 60040#-AB-8 . [Secured ..........ccceuveerreiiinnennnnns [T e 19,927,603 |........... 20,376,924
Evergreen Basket of Long Fixed Rate Manchester United Football Club,

57629%EV9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnns |oevinns 250,000,000 |........... 51,593,536 |.......... (35,859,345)  08/25/2023 ..... 02/25/2050 ..... G5791#-AA-9 . |Ltd Senior Secu ........coccvveereennes [T oo e 51,500,000 [........... 48,226,557
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiiins fovnnnnneiiiiiiieeneens [oeeiiinns 189,999,995 |.......... 169,430,410 [08/25/2023 ..... 02/25/2050 ..... 57542Z-A9-8 . [Fixed Line ......ccccuvevrviiininnnnnnns [ 2 i e 189,999,99% |.......... 169,430,410
Evergreen Basket of Long Fixed Rate Victoria Power Networks Gtd Senior

57629*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 39,500,000 |........... 36,158,221 | 08/25/2023 ..... 02/25/2050 ..... 09396#-AK-7 . Note ...eevvriiiiiiiiiiiiiiiiiieeciinens [T e 39,500,000 |........... 36, 158, 221
Evergreen Basket of Long Fixed Rate

57629*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins fooviininniiiiiiiieenees foneiiins 24,238,127 |..eunenn 23,511,483 | 08/25/2023 ..... 02/25/2050 ..... 04351L-AA-8 . | Ascension Heal th-UNSECURED BOND ... 1 ...eooevviiiiiininnniiiiiinns foeennns 24,238,127 |.cuuveeennn 23,511,483
Evergreen Basket of Long Fixed Rate lowa Interstate Railroad Senior

57620*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 26,401,563 |........... 25,217,374 | 08/25/2023 ..... 02/25/2050 ..... 462476-AA-2 . [Secured .........coccveeeriiiiiniennenns [T e 26,401,563 |........... 25,217,374
Evergreen Basket of Long Fixed Rate Fonterra Co-operative Gr Senior

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 250,000,000 |........... 37,993,421 |......... (48,116,039) [ 08/25/2023 ..... 02/25/2050 ..... 03920#-AL-3 . |Unsecured Notes ........cccoovcuveennns [T oo e 37,900,000 |........... 35,455,185
Evergreen Basket of Long Fixed Rate DNP Select Income Fund | Senior

57629*EZ0 .......... |ABS Bank Loans and Corporate Bonds ..30,200,000 |........... 30,152,495 [08/25/2023 ..... 02/25/2050 ..... 23325P-A*-5 . [Secured . ...30,200,000 ...30, 152,495
Evergreen Basket of Long Fixed Rate Envestra Victoria Pty Lt Senior

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 36,150,000 |........... 37,397,320 | 08/25/2023 ..... 02/25/2050 ..... 03535#-AD-8 . [SecUred ..........occevveerreiiinnennnens [T e 36,150,000 |........... 37,397,320
Evergreen Basket of Long Fixed Rate RREEF AMERICA REIT Il INC SR UNSECD

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 39,000,000 |........... 36,648,534 | 08/25/2023 ..... 02/25/2050 ..... 74986@-AV-3 . NT SER D ..eovervveinniiieneeiinieeeeens [ 1 e 39,000,000 [........... 36,648,534
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Fonterra Co-operative Gr Senior

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 38,250,000 |........... 35,655,579 |08/25/2023 ..... 02/25/2050 ..... U N 03920#-AG-4 . Note ....oeoviiiiiiiiiiiiiiiiinieniiens [T [ 38,250,000 |........... 35,655,579
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiniinns foovinniniiiiiiiiieeens feneiiins 31,087,159 |........... 26,363,586 | 08/25/2023 ..... 02/25/2050 ..... 873050-CM-1 . | TTX CO-SENIOR UNSECURED ............. [T cociriiiiiiiiiiiiiiiiiiens foeens 31,037,159 |........... 26,363,586
Evergreen Basket of Long Fixed Rate KEYCORP STUDENT LOAN TRU-SERIES

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiiins fooviiinninniiiiiiinnens feneiiiiiinns 736,011 | 705,794 |08/25/2023 ..... 02/25/2050 ..... 493268-BII-5 . [2004-A CLASS 1B .....cevveereeviinnns [ 1o el 736,011 [ooeeiiinns 705,794
Evergreen Basket of Long Fixed Rate VOYA CLO 2017-4 LTD-SERIES 17-4A

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 7,900,000 |............ 7,648,148 |08/25/2023 ..... 02/25/2050 ..... 929160-AC-6 . |CLASS B ..vvvvieeiieiiiiiiieeecieeees [T e 7,900,000 |..euvveennns 7,648,148
Evergreen Basket of Long Fixed Rate Ares XLII1 CLO Ltd-SERIES 2017-43A

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,050,000 |............ 6,739,899 (08/25/2023 ..... 02/25/2050 ..... 04016P-AN-8 . |CLASS CR ...eeveienirieiieeiiiiinieeeeens [T e 7,050,000 |...ooveennn 6,739,899
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES 18-

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,000,000 |......oeenn 6,871,347 |08/25/2023 ..... 02/25/2050 ..... 14315R-AE-1 . [4A CLASS A2 ..o [T e 7,000,000 |...evveennns 6,871,347
Evergreen Basket of Long Fixed Rate ECOM Atlantic Inc - Guaranteed

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 45,500,000 |........... 42,816,592 | 08/25/2023 ..... 02/25/2050 ..... 27889*-AM-1 . [Series A Senior Note ..........ccocoen [T oo e 45,500,000 |........... 42,816,592
Evergreen Basket of Long Fixed Rate Mirvac Group Finance Ltd Senior

57629*FD8 ... ABS Bank Loans and Corporate Bonds ..38,997,452 |..........(53,822,703) [ 08/29/2023 ..... 02/26/2050 ..... 06235#-AN-2 . ...38,900,000 ...34,705,374
Evergreen Basket of Long Fixed Rate

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 31,950,000 |........... 30,190,801 {08/29/2023 ..... 02/26/2050 ..... TAITIU-AA=3 . | [T [ 31,950,000 |........... 30,190,801
Evergreen Basket of Long Fixed Rate BMW U.S. Capital LLC Gtd Senior

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 35,600,000 |........... 35,009,040 |08/29/2023 ..... 02/26/2050 ..... 05565E-G8-8 . Note .....coovviuveererriiiiiiieeniiinens [T e 35,600,000 |........... 35,009,040
Evergreen Basket of Long Fixed Rate DEXUS Funds Management L Senior

57629*FD8 ... ABS Bank Loans and Corporate Bonds ..38,150,000 |........... 34,355,525 (08/29/2023 ..... 02/26/2050 ..... 03189*-AC-3 . |Note Ser .. ...38,150,000 ... 34,355,525
Evergreen Basket of Long Fixed Rate Landmark Equity Partners

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiiiiinns fovinnnniiiiiiiineeees foneiiiins 60,000,000 |........... 60,000,000 |08/29/2023 ..... 02/26/2050 ..... 515095-MI-6 . |-eeeeeeeeeeeeeieiee e [T [ 60,000,000 |........... 60,000,000
Evergreen Basket of Long Fixed Rate

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoovviiiiiniiiiiins foovnninniiiiiiiineeees foneiinnns 31,100,000 |........... 29,052,656 |08/29/2023 ..... 02/26/2050 ..... 74264*-AC-0 . | PRISA LHC Senior Note Ser .......... [1 i o 31,100,000 |........... 29,052,656
Evergreen Basket of Long Fixed Rate Newark BSL CLO 2 Ltd-NBCLO 2017-1A

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 16,000,000 |........... 15,623,504 (08/29/2023 ..... 02/26/2050 ..... 65023P-A0-3 . AR ...ceviiiiiiiiiieeeeiieeeeeen [T [ 16,000,000 |........... 15,623,504
Evergreen Basket of Long Fixed Rate

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniiiiiies |ovviiinnniiiiiiiiiiinens foieiiinns 9,850,000 |............ 9,664,396 [08/29/2023 ..... 02/26/2050 ..... 48254H-AC-8 . | KKR Clo 32 Ltd-KKR 82A B .....ooee [ 1 oivvvveiiiiiiiiiinniiiiiiies o, 9,850,000 |............ 9,664,396
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Elmwood CLO VII Ltd-ELMW7 2020-4A B|

57629*FD8 ... ABS Bank Loans and Corporate Bonds 8,300,000 |............ 8,131,767 | 08/29/2023 ..... 02/26/2050 ..... 290020-AC-3 . |.. . ....8,300,000 ....8,131,767
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2017-

57620*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 5,125,000 |............ 4,912,200 (08/29/2023 ..... 02/26/2050 ..... 05683H-AS-4 . J2A CR2 ...eevviieeeeiiiiieececceeeeens [T e 5,125,000 [............ 4,912,200
Evergreen Basket of Long Fixed Rate BABSON CLO LTD-SERIES 17-1A CLASS C

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,100,000 |............ 5,037,943 | 08/29/2023 ..... 02/26/2050 ..... 08760B-Ad=1 . |-eeeeereeeeeeeeiiiiee e [T e 5,100,000 |............ 5,037,943
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 |........... 38,247,534 |08/29/2023 ..... 02/26/2050 ..... G2037*-AA=4 . |oeeeeiiee e [T [ 39,500,000 |........... 38,247,534
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnns |oevinns 250,000,000 |........... 50,082,245 |......... (60,887,629) [ 09/15/2023 ..... 06/15/2050 ..... 143133-AA-4 . [ CGMS 2021-6A A1 ..ooooiiniiiinneiiies [T s o 50,000,000 |........... 49,073,950
Evergreen Basket of Long Fixed Rate Signal Peak CLO 9 Ltd-SPEAK 2021-9A

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 50,000,000 |........... 49,227,400 | 09/15/2023 ..... 06/15/2050 ..... 826700-AA-7 . A1 oo [T [ 50,000,000 |........... 49,227,400
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 13,100,000 |........... 12,884,073 |09/15/2023 ..... 06/15/2050 ..... 03766G-AQ-5 . | Apidos CLO XXVI-APID 2017-26A AR |1 ..ooovvriiiiiiiinnniiiiiiens foeeeens 13,100,000 |........... 12,884,073
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 1 L-DCLO 2021-

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins fooviininniiiiiiiieenees foneiiins 60,552,659 |........... 59,743,699 |09/15/2023 ..... 06/15/2050 ..... 25255D-AA-8 . [TA ATA eeveiiiiiiiiieiciee [T [ 60,552,659 |........... 59,743,699
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 13,600,000 |........... 13,049,826 (09/15/2023 ..... 06/15/2050 ..... 97316L-AC-2 . [2017-3A BR ...oeeiiiriiiiiiiiiieenens [T e 13,600,000 |........... 13,049,826
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 11,525,000 |........... 11,241,554 (09/15/2023 ..... 06/15/2050 ..... 482520-AJ-6 . | KKR Clo 25 Ltd-SERIES 25 CLASS BR [ 1 ..eevvvvveiiiiiiiiiniiiiiiees fereeeies 11,525,000 |........... 11,241,554
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2019-1-SERIES 2019-

57629*FF3 ... ABS Bank Loans and Corporate Bonds ..11,000,000 |...........10,616,474 [09/15/2023 ..... 06/15/2050 ..... 06759J-AS-7 . |1A CLASS BR .... L1 ...11,000,000 ...10,616,474
Evergreen Basket of Long Fixed Rate GREYWOLF CLO VI Ltd-GWOLF 2018-1A

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 9,200,000 |............ 9,002,080 |09/15/2023 ..... 06/15/2050 ..... 39809G-AC-9 . A2 .ooiiiiiiiiieeeineeeeeeiieeeeee [T 9,200,000 [............ 9,002,080
Evergreen Basket of Long Fixed Rate OAKTREE CLO 2018-1 LTD SR SECD NT

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 8,650,000 |............ 8,413,033 [09/15/2023 ..... 06/15/2050 ..... B7400F-AE-1 . J0L A=2 weeeeeiiiiiiineeiiiieeeeceeens [ 1 e 8,650,000 |............ 8,413,033
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared Buttermi Ik Park CLO Ltd-BMILK 2018-

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 8,171,510 |............ 8,223,540 |09/15/2023 ..... 06/15/2050 ..... U N 120186-AA-7 . [TA AT oo [ T e 8,171,510 |.uueeeens 8,223,540
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Canyon CLO 2021-3 Ltd-CANYC 2021-34

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiniinns foovinniniiiiiiiiieeens feneiiins 11,000,000 |........... 10,664,038 |09/15/2023 ..... 06/15/2050 ..... 13B78M-AC-0 . B e [ T o 11,000,000 |........... 10,664,038
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2016-1-BABSN 2016-1A

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 7,200,000 |............ 7,058,398 (09/15/2023 ..... 06/15/2050 ..... 06750M-AE-1 . AR ..evveeieeeiiiiiieeceiiineeeeee [T e 7,200,000 |...evveennns 7,058,398
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2016-1 -OHALF

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 6,900,000 |............ 6,757,563 [09/15/2023 ..... 06/15/2050 ..... B7110U-AN-9 . J2016-1A BIR ..eooeeiiiiieieciiieeens [ 1 e 6,900,000 |....evvennnn 6,757,563
Evergreen Basket of Long Fixed Rate TICP CLO X LTD-SERIES 18-10A CLASS

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,700,000 |............ 6,551,220 [09/15/2023 ..... 06/15/2050 ..... 87249C-AC-5 . B evveeeeeiiiiiiiieeeiiiieeeeeciieeees [T 6,700,000 |.....oeeennn 6,551,220
Evergreen Basket of Long Fixed Rate CCOF Onshore Co-Borrower Revolving

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 25,000,000 |........... 25,000,000 (09/15/2023 ..... 06/15/2050 ..... 12499#-MM-8 . [Loan ....oeeeviiiiiiiiiiiniiiiiieeeen [ T o 25,000,000 |........... 25,000,000
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 6,040,734 |............ 6,137,498 [09/15/2023 ..... 06/15/2050 ..... 87250R-AA-2 . | TICP CLO XV Ltd-TICP 2020-15A A .. [1 .ocvveiriiiiiiiiiiiiiiine [ 6,040,734 |............ 6,137,498
Evergreen Basket of Long Fixed Rate Elmwood CLO IV Ltd-ELMW4 2020-1A B

57629*FF3 ... ABS Bank Loans and Corporate Bonds 5,800,000 |............ 5,675,636 | 09/15/2023 ..... 06/15/2050 ..... 29002G-AC5 . [oveevreeeireeeerieeeree e [ T [ 5,800,000 ....5,675,636
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,750,000 |............ 5,656,436 [09/15/2023 ..... 06/15/2050 ..... 77340G-AL-5 . | Rockford Tower CLO 2017-2 Ltd ..... [1 .occrriiiiiiiiiiiiiiiiiinns o 5,750,000 [............ 5,656,436
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 5,650,000 |............ 5,323,357 | 09/15/2023 ..... 06/15/2050 ..... 50200F-AG-4 . | LCM 26 Ltd-SERIES 26A CLASS C ..... [1 «occeriiiiiiiiiiiiiiiiiiiiies o 5,650,000 |[............ 5,323,357
Evergreen Basket of Long Fixed Rate

57629*FF3 ... ABS Bank Loans and Corporate Bonds 5,250,000 |............ 5,193,773 | 09/15/2023 ..... 06/15/2050 ..... 12555X-AG-6 . | CIFC Funding Ltd-CIFC 2019-6A C .. ... 5,250,000 ....5,193,773
Evergreen Basket of Long Fixed Rate TCW Direct Lending Structured

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 14,236,842 |........... 14,219,758 (09/15/2023 ..... 06/15/2050 ..... 87241F-AA-0 . [Solutions 2019 LLC - Class A Note . [1 ..coeevvriiiininniniiiiiinns feeees 14,236,842 |........... 14,219,758
Evergreen Basket of Long Fixed Rate PRISA LHC, LLC Senior Note Series C

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoovviiiiiniiiiiins foovnninniiiiiiiineeees foneiinnns 21,500,000 |........... 19,677,080 | 09/15/2023 ..... 06/15/2050 ..... TAB4*-AE-6 . |eeeereiieeeeeiiieeeeeieeeeeeeeee [T [ 21,500,000 |........... 19,677,080
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinennnnns |oeninnns 300,000,000 |........... 56,543,813 |......... (88,764,744)[09/29/2023 ..... 06/29/2050 ..... 149123-CJ-8 . |Caterpillar Inc-SENIOR UNSECURED . |1 ...cccevviiiriiiiiiiinniniiins i 56,443,344 |........... 44,308,788
Evergreen Basket of Long Fixed Rate UnitedHeal th Group Inc-SENIOR

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie foviiinniiiiiiiiiiiinees foveeiinnns 50,515,126 |........... 34,904,341 09/29/2023 ..... 06/29/2050 ..... 91324P-EA-6 . JUNSECURED ........cooovveivnereeeiiinnne [T iiiiiiiiiiiiiiiiiiiiiiiees foeenin, 50,515,126 |........... 34,904,341
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Carnegie Institution of -UNSECURED

57629*FE6 .......... |ABS Bank Loans and Corporate Bonds ..46,540,855 |........... 33,623,304 09/29/2023 ..... 06/29/2050 ..... 143499-AB-7 . ... 46,540,855 ... 33,623,304
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 44,770,918 |........... 35,348,786 | 09/29/2023 ..... 06/29/2050 ..... 355611-AA-2 . oo [T [ 44,770,918 |........... 35,348,786
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,804,327 |........... 10,820,746 |09/29/2023 ..... 06/29/2050 ..... 29157T-AD-8 . | Emory University-UNSECURED ......... [1 «ocooeiriiiiiiiiiiniiiiiiens feens 12,894,327 |........... 10,820,746
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovinnniiiiiiiiieeeees feneiiinns 86,000,000 |........... 86,000,000 |09/29/2023 ..... 06/29/2050 ..... 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 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 6,700,000 |............ 6,462,706 |09/29/2023 ..... 06/29/2050 ..... 14318D-AC-6 . [3SA A2 ..ooeiiiiriiiieeiiiieeeeeeeens [ T e 6,700,000 |.....oeeennn 6,462,706
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 25,904,032 |........... 17,970,702 |09/29/2023 ..... 06/29/2050 ..... 26442T-AH-0 . | Duke University-UNSECURED .......... [1 cocooiriiiiiiiiiiiiiiiiinns fes 25,904,032 |........... 17,970,702
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 25,637,453 |........... 18,472,998 (09/29/2023 ..... 06/29/2050 ..... 06654D-AC-1 . | Banner Health-UNSECURED ............. [1 cccooiiiiiiiiiiiiiiiiinns o 25,637,453 |........... 18,472,998
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins fooviininniiiiiiiieenees foneiiins 11,750,000 |........... 11,383,330 (09/29/2023 ..... 06/29/2050 ..... 50200F-AE-9 . | LOM 26 Ltd-SERIES 26A CLASS B ..... [1 «ccevrririiiiiiiiiiiiiiiiien foeeees 11,750,000 |........... 11,383,330
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2017-

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 11,600,000 |........... 11,396,524 (09/29/2023 ..... 06/29/2050 ..... 64130H-AN-1 . [24A BR FLOATING .....cevvveeneniinnes [ 1o e 11,600,000 |........... 11,396,524
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,325,000 |........... 10,037,748 |09/29/2023 ..... 06/29/2050 ..... 05683E-AQ-5 . [2A BR ..eeveeiiiiiiieeeiiiieeeceeiens [T [ 10,325,000 |........... 10,037,748
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FE6 .......... |ABS Bank Loans and Corporate Bonds ..41,823,662 |........... 38,249,453 09/29/2023 ..... 06/29/2050 ..... 44919*-AC-2 . | | 595 Express, LLC Senior Secured ...41,823,662 ... 38,249,453
Evergreen Basket of Long Fixed Rate CSLB Holdings, Inc. Gtd Senior Note

57629*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiniiinniiis fooinnnnns 124,464,783 |........... 16,600,000 |............. (448,514)(07/13/2022 ..... 07/13/2023 ..... 12656%-AD-4 . [eeeeeeiieieeeeeiiee e [ T o 16,600,000 |........... 15,873,650
Evergreen Basket of Long Fixed Rate CSLB Holdings, Inc. Gtd Senior Note

57620*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 16,500,000 |........... 16,349,421 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 12656%-AC-6 . [ceeeeeeniieieeeeeiiiieeeeeiieeeeeeen [ T o 16,500,000 |........... 16,349,421
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 |........... 15,670,776 | 07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......ccvvvvveriiiinnns fooriiiiiiiieiiiiiieens o 091948-AC-1 . Note Ser ......oovvvveeeeviiinneeneennes [ 1o e 16,500,000 |........... 15,670,776
Evergreen Basket of Long Fixed Rate Oaktree Capital Manageme Senior

57629*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 16,450,000 |........... 15,865,943 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......ccvvvvveriicinnne fooviiiiiiieiiiiiieens o 674003-A%-9 . Note Ser ........ccovveevrriiinnnnnnnnnns [T e 16,450,000 |........... 15,865,943
Evergreen Basket of Long Fixed Rate American Airlines Group Senior

57629%H6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnin Jooviiiiiiiiiiiiiienens feeeiiiinns 8,155,000 |............ 7,491,061 |07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......ccvvvvveriiiinnns fooriiiiiiiieiiiiiieens o 02379*-AA-7 . [Secured Notes Class A .....cccoevvees [T oo e 8,155,000 [............ 7,491,061
Evergreen Basket of Long Fixed Rate University of Chicago/Th-UNSECURED

57620*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 37,500,000 |........... 33,743,715 | 07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o MIN-AK-6 . BOND oo [T e 37,500,000 |[........... 33,743,715
Evergreen Basket of Long Fixed Rate KAYNE ANDERSON MLP INVT CO-SR

57629%H6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 14,250,000 |........... 13,805,543 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......ccovvvvveriicinnne fooriiiiiiiieiiiiiieens o 486606-K#-2 . JUNSECD SER KK .....oevvvveeeeiiiinennns [ 1 e 14,250,000 |........... 13,805,543
Evergreen Basket of Long Fixed Rate BABSON CAPITAL PARTN INVS TR-SR

57620*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 15,000,000 |........... 14,812,155 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 05616B-A*-1 . JCONV NT ...ovvereeiiiiiiieceiiiiieeeees [ 2 i foes 15,000,000 |........... 14,812,155
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57629%H6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,500,000 |........... 12,193,079 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......ccovvvvveriicinnne fooriiiiiiiieiiiiiieens o THTO*-AN-9 . [8r v [T e 13,500,000 |........... 12,193,079
Evergreen Basket of Long Fixed Rate

57620*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 11,900,000 |........... 10,912,978 |07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 73020*-AK-9 . | PNG Companies LLC Senior Secured . [1 ..ccoovviiiiiiininiiiinnnns foenennns 11,900,000 |........... 10,912,978
Evergreen Basket of Long Fixed Rate Austin Powder Holdings C Senior

57629%H6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,730,000 |........... 13,220,713 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......ccovvvvveriicinnne fooriiiiiiiieiiiiiieens o 05237*-AH-7 . Note Ser .......occvvvvireriiiinninininns [2 i [ 13,730,000 |........... 13,220,713
Evergreen Basket of Long Fixed Rate Oaktree Capital Manageme Senior

57629*HD6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 14,325,000 |........... 13,383,418 (07/13/2022 ..... 07/13/2023 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 674003-A8-7 . Note Ser .......occoveeveriiinnnennnnnes [T e 14,325,000 |........... 13,383,418
Evergreen Basket of Long Fixed Rate Anchorage Capital Clo 13-ANCHC

57629%H6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,175,000 |............ 7,011,970 |07/13/2022 ..... 07/13/2023 ..... 033201-AN-5 . J2019-13A BIR ..oevvveeiiiiiiiienneeen [ 1 e 7,175,000 |.eevveeenns 7,011,970
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 200,000,000 |........... 23,074,170 |......... (61,666,791)|09/05/2023 ..... 09/02/2050 ..... H2A25-AY-8 . e [T [ 23,000,000 [........... 21,101,3%
Evergreen Basket of Long Fixed Rate QIC Finance (Shopping Ce Gtd Senior

57629*FJ5 ... ABS Bank Loans and Corporate Bonds ..22,190,000 |........... 20,314,235 [09/05/2023 ..... 09/02/2050 ..... Q7795#-AA-0 . Note .. . ...22,190,000 ...20,314,235
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 |......oeenn 7,478,933 [09/05/2023 ..... 09/02/2050 ..... 949723-AC-4 . JCLASS B ..vvviieiieciiiiiieeeccieeens [T e 7,700,000 |...evveennns 7,478,933
Evergreen Basket of Long Fixed Rate American Airlines Group Senior

57620*FJ5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiininninin Jooviinniinciiiiiiinens foeeiiiinns 8,694,924 |............ 8,005,086 |09/05/2023 ..... 09/02/2050 ..... 02376*-AA-0 . [Secured .........cccceuveereriiiineeneens [T oo e 8,694,024 |............ 8,005,086
Evergreen Basket of Long Fixed Rate Austin Powder Holdings C Senior

57629*FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiinniiiiiie fovviinnnniiiiiiiiiinees foveeiinnns 21,600,000 |........... 20,954,290 |09/05/2023 ..... 09/02/2050 ..... 05237*-AF-1 . INote Ser .......occoveeriiiiiiinnnniiiiee [2 ciiiiiiiiiiiiiiiciiiiiiienens foeeee, 21,600,000 |........... 20,954,290
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FJ5 ... ABS Bank Loans and Corporate Bonds ..18,600,000 |...........17,762,219 [09/05/2023 ..... 09/02/2050 ..... G20446-BA-2 . | Compass Group PLC Senior Note Ser |1 . ...18,600,000 ...17,762,219
Evergreen Basket of Long Fixed Rate WINGS Aviation 62696 USD Tranche A-

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 15,236,001 |........... 13,885,426 (09/05/2023 ..... 09/02/2050 ..... 929287-27-6 . |1 LN oo [T [ 15,236,001 |........... 13,885,426
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 |........... 18,683,156 |09/05/2023 ..... 09/02/2050 ..... 12656%-AK-8 . |[eeeeeeiriiieeeeeiie e T [ 20,400,000 |........... 18,683,156
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 |........... 20,851,252 | 09/05/2023 ..... 09/02/2050 ..... G98508-AC-7 . SEC CL A .evvveeeeeiciiiiee e L S 21,100,000 |........... 20,851,252
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 8,950,000 |............ 8,637,654 [09/05/2023 ..... 09/02/2050 ..... 5018AN-AP-7 . JCLASS CR ..eovvviiirienieeiiiieineeeees [T e 8,950,000 [............ 8,637,654
Evergreen Basket of Long Fixed Rate

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 28,014,931 |........... 23,212,019 | 09/05/2023 ..... 09/02/2050 ..... 141781-BJ-2 . | Cargill Inc-SENIOR UNSECURED ....... T [ 28,014,931 |........... 23,212,019
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2017-

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 8,500,000 |............ 8,221,506 [09/05/2023 ..... 09/02/2050 ..... 38136F-BJ-1 . [TABIR2 ..o L U R, 8,500,000 |....evveennn 8,221,506
Evergreen Basket of Long Fixed Rate Voya CLO 2018-4 Ltd-SERIES 18-4A

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 7,560,000 |............ 7,279,212 [09/05/2023 ..... 09/02/2050 ..... 92917W-AY=4 . JCLASS BR ...evveeieiiiiiiineeiiinieeeens [T e 7,550,000 |............ 7,219,212
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2021-2A

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 13,850,000 |........... 13,402,160 |09/05/2023 ..... 09/02/2050 ..... 05684R-AE-2 . B .evvveeeeiiiiieiiee et T [ 13,850,000 |........... 13,402, 160
Evergreen Basket of Long Fixed Rate

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,700,000 |........... 13,279,506 |09/05/2023 ..... 09/02/2050 ..... 48255A-AC-2 . | KKR CLO 36 Ltd-KKR 36A B ........... T [ 13,700,000 |........... 13,279,506
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2019-

57629*FJ5 ... ABS Bank Loans and Corporate Bonds 5,500,000 |............ 5,390,468 | 09/05/2023 ..... 09/02/2050 ..... 08182B-AN-8 . |17A BR . ... 5,500,000 .... 5,390,468
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 17,900,000 |........... 15,777,740 |09/05/2023 ..... 09/02/2050 ..... THT0%-AH-9 . [Series U coeveveeeeieinneneeciiineenes [ 1 e 17,900,000 |........... 15,777,740
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 22,000,000 |........... 22,000,000 (09/05/2023 ..... 09/02/2050 ..... 515095-MI-6 . .o T [ 22,000,000 |........... 22,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Prime Property Fund LLC Senior Note

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiiiinnnnnnnns |oeiinns 200,000,000 |........... 18,824,142 |.......... (64,641,549) | 09/05/2023 ..... 09/02/2050 ..... JT 74142 |.......... (82,646, 724) | TA170%-AC-3 . [Ser ..eevvvureeiereiiiinnieeeeiieeneees | 1 o 18,750,000 |........... 18,005,175
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Major League Baseball Tr Series 44

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiniinns foovinniniiiiiiiiieeens feneiiins 20,100,000 |........... 19,217,329 (09/05/2023 ..... 09/02/2050 ..... 56081#-CA-6 . [Term Note ........cccevvviiiuiiinninnns L S 20,100,000 |........... 19,217,329
Evergreen Basket of Long Fixed Rate

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 20,450,000 |........... 20,326,482 | 09/05/2023 ..... 09/02/2050 ..... G20448-AY-1 . | Compass Group PLC Senior Note Ser [1 ....cccooiiiiiiininiiiiinnns foeninins 20,450,000 |........... 20,326,482
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Note

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 18,700,000 |........... 17,389,392 (09/05/2023 ..... 09/02/2050 ..... 12425 -AU-6 . [8r .eviiiiiiiiiiiee s T [ 18,700,000 |........... 17,389,392
Evergreen Basket of Long Fixed Rate Gl Manager L.P. Senior Secured

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 19,315,000 |........... 18,377,044 |09/05/2023 ..... 09/02/2050 ..... 36198*-AA-4 . Notes ........occcveiiiiiiiiiiiiiiiiiins T [ 19,315,000 |........... 18,377,044
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 17,700,000 |........... 16,747,457 |09/05/2023 ..... 09/02/2050 ..... 12825 -AX-0 . oo T [ 17,700,000 |........... 16,747 457
Evergreen Basket of Long Fixed Rate Oncor Electric Delivery SR SECD NT

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 15,900,000 |........... 15,182,846 |09/05/2023 ..... 09/02/2050 ..... 68233J-A8-3 . [SER B ...eooeiiiiiiiiieiiiiiieeeeeiens [T e 15,900,000 |........... 15,182,846
Evergreen Basket of Long Fixed Rate

57629*FLO .......... |ABS Bank Loans and Corporate Bonds ..78,293,697 |........... 83,563,345 [09/05/2023 ..... 09/02/2050 ..... 931142-CS-0 . | WAL-MART STORES INC-SENIOR NOTE .. |1 . ...78,293,697 ... 83,563,345
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 27,700,000 |........... 27,053,399 |09/05/2023 ..... 09/02/2050 ..... 38176D-AJ-8 . [2015-26A AR ........ccoiiiiiiiiiinnns L S 27,700,000 |........... 27,053,399
Evergreen Basket of Long Fixed Rate AEP Transmission Company Senior

57620%FM8 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinennnnns |oeninnns 200,000,000 |........... 24,074,194 |.......... (59,857,185)| 09/05/2023 ..... 09/02/2050 ..... 00114%-AR-4 . [Note Ser .........ccocorririiinnnnnnnnne T [ 24,000,000 |........... 23,015,112
Evergreen Basket of Long Fixed Rate Howard De Walden Estates Gtd Senior

57629*FM8 .......... |ABS Bank Loans and Corporate Bonds ..25,700,000 |...........25,002, 117 [09/05/2023 ..... 09/02/2050 ..... G4622#-AB-5 . |Note .. I ...25,700,000 ...25,002,117
Evergreen Basket of Long Fixed Rate Associated British Foods Senior

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 24,750,000 |........... 24,268,910 | 09/05/2023 ..... 09/02/2050 ..... G0646#-AN-9 . [Note Ser .........ccccciiiiiiiiinnnnnnn. T [ 24,750,000 |........... 24,268,910
Evergreen Basket of Long Fixed Rate

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoovviiiiiniiiiiins foovnninniiiiiiiineeees foneiinnns 23,900,000 |........... 22,283,046 | 09/05/2023 ..... 09/02/2050 ..... 57169*-AU-1 . |Mars, Inc. Senior Note Ser ......... T [ 23,900,000 |........... 22,283,046
Evergreen Basket of Long Fixed Rate Mirvac Group Finance Ltd Gtd Senior

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 21,750,000 |........... 21,084,233 | 09/05/2023 ..... 09/02/2050 ..... 06235#-AF-9 . Note .......coccciiiiiiiiiiiiiiiees T [ 21,750,000 |........... 21,084,233
Evergreen Basket of Long Fixed Rate

57629*FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie foviiinniiiiiiiiiiiinees foveeiinnns 20,150,000 |........... 19,732,411 [09/05/2023 ..... 09/02/2050 ..... 25763#-AE-0 . | Donaldson Co Inc Senior Note Ser . [1 ..ccooovviiiivneriiiiiiinnnns foeeninnns 20,150,000 |........... 19,732,411
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared WM Investment Holding Revolver

57629*FM8 .......... |ABS Bank Loans and Corporate Bonds ....135,999,9% |..........121,276,504 [09/05/2023 ..... 09/02/2050 ..... 575427-A9-8 . [Fixed Line ... 135,999,996 |.......... 121,276,504
Evergreen Basket of Long Fixed Rate

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 13,000,000 |........... 12,864,033 [09/05/2023 ..... 09/02/2050 ..... 4825001-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR .........o. [ 1 coeriiiiiiiiiien [ 13,000,000 |........... 12,864,033
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 |............ 8,555,580 |.......... (54,202,286)| 09/05/2023 ..... 09/02/2050 ..... THTO*-AR-0 . [8r oevveeeeeeieiiieieeeeiiiieeeeeeee [T e 8,500,000 |....ovveennn 7,665,632
Evergreen Basket of Long Fixed Rate British Land Company PLC Senior

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 9,200,000 |............ 9,163,862 [09/05/2023 ..... 09/02/2050 ..... G1108#-AF-5 . Note Ser .......occveveveriiiinennnnnnns [ 1o o 9,200,000 [............ 9,163,862
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 8,500,000 |............ 7,884,600 |09/05/2023 ..... 09/02/2050 ..... H2425-BF-8 . |eeeeieeeeeeeieiee e [T e 8,500,000 |....ovvennnn 7,884,600
Evergreen Basket of Long Fixed Rate Johnson Matthey PLC Series A Senior

57620%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 8,200,000 |............ 7,870,081 | 09/05/2023 ..... 09/02/2050 ..... 479142-E@-6 . Notes .....ooovvvvveineniiiiiniieeeneis [T e 8,200,000 |....ovveennn 7,870,081
Evergreen Basket of Long Fixed Rate South Jersey Gas Co. Medium Term

57620%FN6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 3,850,001 |............ 3,792,020 (09/05/2023 ..... 09/02/2050 ..... 838515-F@-8 . Not .....vveeiiiiiiiiiiiii [T 3,850,001 [............ 3,792,020
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Fd Inc-

57620%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 7,386,855 |............ 7,008,662 |09/05/2023 ..... 09/02/2050 ..... 184692-B#-7 . [Senior Secured ...........oocevenennns [T o e 7,386,855 |............ 7,008,662
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,725,488 |............ 4,236,155 | 09/05/2023 ..... 09/02/2050 ..... 05389L-AK-9 . Note B7 ...ccevveerriiiiiiiiniiiiieens [T e 4,725,488 |............ 4,236,155
Evergreen Basket of Long Fixed Rate

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,375,085 |............ 5,323,395 |09/05/2023 ..... 09/02/2050 ..... C1466#-AA-6 . | CPR Leasing Ltd Senior Secured ... [2 ....ooooviiiiniinniiiiiinnnnns [ 5,375,085 |....cuueee 5,323,3%
Evergreen Basket of Long Fixed Rate Vanguard Group, Inc. Senior Notes

57629*FNG ... ABS Bank Loans and Corporate Bonds 6,950,000 |............ 6,809,033 | 09/05/2023 ..... 09/02/2050 ..... 92203#-AR-9 . [Series D ....6,950,000 ....6,809,033
Evergreen Basket of Long Fixed Rate

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 4,450,000 |............ 4,184,348 (09/05/2023 ..... 09/02/2050 ..... 04018E-AE-1 . | Ares LIX CLO Ltd-ARES 2021-59A C1 [1 ..ccoverriiiiniiiiniiiiiinns o 4,450,000 |............ 4,184,348
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FN6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 4,419,379 |...covenn 3,977,512 09/05/2023 ..... 09/02/2050 ..... 05389L-AH-6 . [Note B7 ....ceevevrviviiiiiiieiiiieens [ 1 e 4,419,379 |t 3,977,512
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared BHP Billiton Finance USA-SR

57620%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 93,305,982 |........... 81,431,036 [09/05/2023 ..... 09/02/2050 ..... U N 055451-AV=0 . JUNSECURED ........ccoevivurmernennicnnns [T o e 93,305,982 |........... 81,431,036
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared 2014 REPLACEMENT PIR STATUTORY TR

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiniinns foovinniniiiiiiiiieeens feneiiins 28,509,720 |........... 27,181,139 [09/05/2023 ..... 09/02/2050 ..... 90226#-AA-3 . SR SECD NT ...eevveeeeiiiiiiieeneeeinens [ 1 e 28,509,720 |........... 27,181,139
Evergreen Basket of Long Fixed Rate

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 150,000,000 |........... 13,919,501 |.......... (49,656,294) [ 09/05/2023 ..... 09/02/2050 ..... 78403D-AR-1 . | SBA Tower Trust-ASSET BACKED ...... [1 .cccveriiiiiiiiiiiniiiiiinns feees 13,864,000 |........... 11,860,250
Evergreen Basket of Long Fixed Rate RREEF America REIT 11, | Senior

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 6,700,000 |............ 6,597,892 [09/05/2023 ..... 09/02/2050 ..... 74986@-AN-1 . Note Ser .......occovveererviiinnennennns [T [ 6,700,000 |.....eeeennn 6,597,892
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,284,640 |............ 3,857,735 [09/05/2023 ..... 09/02/2050 ..... 05389L-AA-1 . Note A3 ..evveeieriiiiiiieeiiieeens [T e 4,284,640 |............ 3,857,735
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 |............ 6,224,208 (09/05/2023 ..... 09/02/2050 ..... THT0*-AD-1 . [8r eevveieeciciiiieeeeeeinieeeeeeee [T e 6,440,000 |............ 6,224,208
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 4,269,205 |............ 3,841,431 [09/05/2023 ..... 09/02/2050 ..... 05389L-AD-5 . Note A3 .....eeeviiiiiiiiiiiiiiiiiieenes [T 4,269,205 |............ 3,841,431
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57629%FP1 ... ABS Bank Loans and Corporate Bonds ...5,291,4% |............ 4,840,671 [09/05/2023 ..... 09/02/2050 ..... 05400F-AE-1 . [Secured .... ....5,291,4% .... 4,840,671
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,275,873 |............ 4,839,289 |09/05/2023 ..... 09/02/2050 ..... 05400F-AG-6 . [Secured ..........ccccvveereevviinennnens [T oo e 5,275,873 |....ccuueee 4,839,289
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Fd Inc-

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 6,500,805 |............ 6,317,313 [09/05/2023 ..... 09/02/2050 ..... 184692-B*-1 . [Senior Secured ...........occvveeneeens [T oo e 6,500,805 |[............ 6,317,313
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57629%FP1 ... ABS Bank Loans and Corporate Bonds ...4,929,603 |............ 4,511,804 [09/05/2023 ..... 09/02/2050 ..... 05400F-AC-5 . [Secured .... . ... 4,929,603 ....4,511,804
Evergreen Basket of Long Fixed Rate Green Mountain Power Cor First Mtg

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 5,200,000 |............ 5,537,433 | 09/05/2023 ..... 09/02/2050 ..... 393154-L8-6 . [Bond .....oeoiiiriiiiiiiiiiiiieeeeiens [T e 5,200,000 [............ 5,537,433
Evergreen Basket of Long Fixed Rate Intercontinental Exchang-SENIOR

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoovviiiiiniiiiiins foovnninniiiiiiiineeees foneiinnns 36,647,147 |........... 30,241,026 | 09/05/2023 ..... 09/02/2050 ..... 45866F-AH-7 . JUNSECURED .........ocovvvmveernenniinnns [ 1o e 36,647,147 |........... 30,241,026
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2018-

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 20,000,000 |........... 19,692,120 (09/05/2023 ..... 09/02/2050 ..... 55819D-AE-6 . [B1A A2A ..o [T [ 20,000,000 |........... 19,692,120
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiicinniiiiiiins foviinnnneiiiiiiiiinninss |oveiinnns 106,999,997 |........... 95,416,073 | 09/05/2023 ..... 09/02/2050 ..... 57542Z-A9-8 . Fixed Line ......cooovveriiiiiinnniiiins |2 viiiiiiiiiiiiiiiiiiiieeenns [, 106,999,997 |........... 95,416,073
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FQ9 ... ABS Bank Loans and Corporate Bonds ... 150,000,000 |... ...6,555,510 |..........(55,108,379) [ 09/05/2023 ..... 09/02/2050 ..... (61,555,586)| 90312%-AC-8 . [UNS Gas, Inc. Gtd Senior Note ..... |1 .oooiiiiiiiiiiiiiiiiininiis fooiiiienns 6,500,000 .... 6,447,207
Evergreen Basket of Long Fixed Rate NARA Caves Lease Trust Lease Backed

57620*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 3,830,503 |............ 3,798,385 [09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiieee et o [ 63080#-AA-5 . [0e .ooeiiiriiiiieiiiiiieeeeeieeeeeeeen [T 3,830,503 |............ 3,798,385
Evergreen Basket of Long Fixed Rate Johnson Matthey PLC Series B Senior

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,400,000 |............ 5,098,199 [09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiieeee et e [ 479142-E#-4 . Notes ....oooriiiniiiniiiiiiiiienneis [ 1 e 5,400,000 [............ 5,098,199
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,084,273 |............ 3,725,225 | 09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiiee et o [ 05400F-AA-9 . [Secured .........ccocvveereeiiiinnnennens [T oo e 4,084,273 |.......... 3,725,225
Evergreen Basket of Long Fixed Rate

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccviviiiiininiiiins fooviinnneniiiiiiiinees feneiiiiiinns 49,773 | 414,355 [09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiiee et o [ 05577@-AN-0 . | BTMU Capital Corp. Equipment Note [1 ......ccovviiiniiiiiniiiins i, 49,773 | 414,355
Evergreen Basket of Long Fixed Rate Barings Middle Market CI-BMM 2019-

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 18,986,029 |........... 19,344,534 109/05/2023 ..... 09/02/2050 ... [eeeeeeiiiiee et e [ 06761T-AG-7 . |IA B .oooviiieiiieeiiiieeececiiveeeeees [T e 18,986,029 |........... 19,344,534
Evergreen Basket of Long Fixed Rate MERCK SHARP & DOHME CORP-DEBENTURE

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 4,066,449 |............ 4,204,961 [09/05/2023 ..... 09/02/2050 ... freireieiiie i [ [ 589331-AD-9 . |eeeeiieieeeeeiiieee e [T e 4,066,449 |............ 4,204,961
Evergreen Basket of Long Fixed Rate AVALONBAY COMMUNITIES IN-SR

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooviinnineiiiiiiinnens feneiiiiiinns 929,154 [.ooooiinnnens 890,435 |09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiieee et o [ 05348E-AW-9 . JUNSECURED .......coovvvvimnrenneeiinnnns [ 1 e 929,154 [..oooeiinnnns 890,435
Evergreen Basket of Long Fixed Rate

57620*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,500,000 |............ 4,098,578 [09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiieee et o [ 74264*-AD-8 . | PRISA LHC LLC-SENIOR NOTE SER B ... [1 .ccevvveriiiiiiiieiiiiiiiies foeeees 4,500,000 [............ 4,098,578
Evergreen Basket of Long Fixed Rate Toyota Motor Credit Corp-SENIOR

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,145,615 |............ 4,721,896 [09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiieeee et e [ 89236T-DR-3 . JUNSECURED ........ceovevvuvrnereneiinnns [T oo e 5,145,615 |............ 4,721,896
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Op Fd Inc-

57629%FQ9 ... ABS Bank Loans and Corporate Bonds 3,870,527 |............ 3,709,238 |09/05/2023 ..... 09/02/2050 ..... 18469P-A#-7 . [Senior Secured ... . .... 3,870,527 .... 3,709,238
Evergreen Basket of Long Fixed Rate

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiss foovininiiciiiiiieeeees feniiiinns 10,891,120 |........... 10,619,548 |09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiiee et o [ 74980X-AC-0 . | ALM Ltd/KY-RRAM 2021-15A A2 ....... [1 cccoiiiiiiiiiiiniiiiien feees 10,891,120 |........... 10,619,548
Evergreen Basket of Long Fixed Rate Clearbridge Energy MLP Fd Inc-

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 3,767,648 |............ 3,605,055 [09/05/2023 ..... 09/02/2050 ... [eeeeeeiiiiee et e [ 184690-A#-5 . [Senior Secured ...........occeveneenne [T oo e 3,767,648 |............ 3,605,055
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Neuberger Berman CLO XVI-SERIES

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 9,250,000 |............ 8,666,020 |09/05/2023 ..... 09/02/2050 ..... U N 64131T-AS-3 . 2017 CALSS 16SA ...ooovvvveeeeeiinene [T e e 9,250,000 [............ 8,666,020
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Southwest Power Pool, In Senior

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiininiiiins fooniiinnniniiiiiineens feneiiiiiinns 752,043 |.ovveeeennnns 750,000 | 09/05/2023 ..... 09/02/2050 ..... 84519#-AF-1 . Note Ser ......ooccvvvevveriiiinnnnnnnnnns [ 1o e 752,043 [coooeeennnns 750,000
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 15-ANCHC

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 50,000,000 |........... 49,220,700 | 09/05/2023 ..... 09/02/2050 ..... 03320F-AN-4 . [2020-15A AR ....evvveveeiiiinneieeeene [T e 50,000,000 |........... 49,220,700
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-3A A

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 21,000,000 |........... 20,499,843 |09/05/2023 ..... 09/02/2050 ..... O7316D-AA-4 . [oeeeeeeeeeieeeieeeeeereeereeeeee | T o 21,000,000 |........... 20,499,843
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2015-

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,425,000 |............ 6,251,416 [09/05/2023 ..... 09/02/2050 ..... 08180X-AQ-5 . [BA ATBR ..oooviiiniiieiieiiiiiieeeeeeen [T e 6,425,000 |[............ 6,251,416
Evergreen Basket of Long Fixed Rate

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,450,000 |............ 2,336,092 | 09/05/2023 ..... 09/02/2050 ..... 04018X-AG-4 . | ARES CLO-ARES 2021-ALFA C ....ooooee [ 1 coiiiiiiiiiiiinn e 2,450,000 |............ 2,336,092
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinnnnnnnns |oevinns 300,000,000 |........... 25,087,633 |........ (115,634,304) [ 07/14/2023 ..... 07/14/2050 ..... 244199-Al-5 . | Deere & Co-BOND ........eeevvrvvvcnnnn [T oo [ 24,971,623 |........... 26,925,070
Evergreen Basket of Long Fixed Rate AUST & NZ BANKING GROUP-

57629%FT3 ... ABS Bank Loans and Corporate Bonds ..21,465,000 |...........37,203,705 [07/14/2023 ..... 07/14/2050 ..... 772066-36-8 . |SUBORDINATED NOTE .. ...21,465,000 ...37,203,705
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 41,829,862 |........... 41,888,931 (07/14/2023 ..... 07/14/2050 ..... 873050-CB-5 . | TTX CO-UNSECURED NOTE .........ccceee [T ciiiiiiiiiiiiiiiiiiiens [ 41,829,862 |........... 41,888,931
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiiins fooviniinniiiiiiiieenees foneiinns 36,103,664 |........... 35,777,302 | 07/14/2023 ..... 07/14/2050 ..... 594918-CB-8 . | MICROSOFT CORP-SENIOR UNSECURED ... [1 .eevvvviiiiiiiiiiiniiiiiien fereeeeens 36,103,664 |........... 35,777,302
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared KREF Lending V11 LLC - Tern Loan

57629%FT3 ... ABS Bank Loans and Corporate Bonds ... 137,343,949 |.......... 137,343,949 [07/14/2023 ..... 07/14/2050 ..... 500798-Mi-6 . [Series 2022-11 ... . 137,343,949 |.......... 137,343,949

PCRED 11 HOLDING ,
HOLDING | OFFSHORE LP and PCRED |1

Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared HOLDCO ARGUS S.A R.L.,-Term Loan

57620%FT3 ... ABS Bank Loans and Corporate Bonds ..50,375,000 |...........50,375,000 (07/14/2023 ..... 07/14/2050 ..... 69324Z-M0-1 . [Series 2022-4 .. ...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 .......ccccoviiiiiiiiiieiiins foviiinniciiiiiieneees foniiinnns 69,519,000 |........... 68,711,745 (07/14/2023 ..... 07/14/2050 ..... 46655H-AB-9 . [2022-11 A ..evveeiiiiiiiiineiiieeee [T [ 69,519,000 |........... 68,711,745
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Len Senior

57629*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie foviiinniiiiiiiiiiiinees foveeiinnns 64,000,000 |........... 59,723,840 |07/14/2023 ... 07/14/2050 ..... 186858-AA-0 . |Secured Notes ........ccceccrvvieeee [T iiiiiiiiiiiiiiiiiiieiiies foiieens 64,000,000 |........... 59,723,840
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC|

57620%FT3 ... ABS Bank Loans and Corporate Bonds ..11,000,000 |...........11,000,000 (07/14/2023 ..... 07/14/2050 ..... 515095-W1-6 . ...11,000,000 ...11,000,000
Evergreen Basket of Long Fixed Rate

57620*FU0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeviiiiinnnnnnnns |oeninns 150,000,000 |........... 13,855,478 |.......... (58,761,223)| 07/14/2023 ..... 07/14/2050 ..... 662325-BB-7 . |.eeuurrieeeeeeiiiee e [T [ 13,797,308 |........... 13,028,400
Evergreen Basket of Long Fixed Rate British Land Company PLC Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,300,000 |........... 12,795,744 (07/14/2023 ..... 07/14/2050 ..... G1108#-AG-3 . Note Ser ........ccoveveveriiinnnnnennnes [T e 13,300,000 |........... 12,795,744
Evergreen Basket of Long Fixed Rate Piedmont Natural Gas Co. Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 12,400,000 |........... 11,510,064 |07/14/2023 ..... 07/14/2050 ..... 720186-F*-1 . Note Ser .......cccvvvvveiiniinininnnnnns [2 i [ 12,400,000 |........... 11,510,064
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Note

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 11,600,000 |........... 11,059,162 |07/14/2023 ..... 07/14/2050 ..... 12425 -AT-9 . [8er eiviiiieeiiiiiieeeecciieeeeeen [T e 11,600,000 |........... 11,059, 162
Evergreen Basket of Long Fixed Rate Kayne Anderson Midstream SER H SR

57620*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiinines fooviiniiniiiiiiiiieeees feneiiinns 11,042,308 |........... 11,004,444 (07/14/2023 ..... 07/14/2050 ..... 48661E-08-5 . JUNSECD NT ..o [ 1 e 11,042,308 |........... 11,004,444
Evergreen Basket of Long Fixed Rate Kayne Anderson Midstream SER | SR

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiies foovinniniiiiiiiieeeees foneiiinns 10,534,615 |............ 9,982,918 (07/14/2023 ..... 07/14/2050 ..... 48661E-C#-3 . JUNSECD NT . [ 1 e 10,534,615 |............ 9,982,918
Evergreen Basket of Long Fixed Rate Bridge Investment Group Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins fooviininniiiiiiiieenees foneiiins 11,250,000 |........... 10,572,986 |07/14/2023 ..... 07/14/2050 ..... 151515-XX-6 . [Secured Notes ..........ccccevvvvvvinc [ 1 oo o 11,250,000 |........... 10,572,986
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57620*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 9,925,000 |............ 9,277,999 | 07/14/2023 ..... 07/14/2050 ..... THTO*-AE-9 . [8er oevveeieeeieiiiieeeeeiiiieeeeeeee [T e 9,925,000 |............ 9,277,999
Evergreen Basket of Long Fixed Rate

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 10,000,000 |............ 9,639,430 | 07/14/2023 ..... 07/14/2050 ..... 57169*-AT-4 . |Mars, Inc. Senior Note Ser ......... [1 oo o 10,000,000 |............ 9,639,430
Evergreen Basket of Long Fixed Rate Austin Powder Holdings C Senior

57629*FU0 ... ABS Bank Loans and Corporate Bonds 8,600,000 |............ 8,431,388 (07/14/2023 ..... 07/14/2050 ..... 05237*-AG-9 . |Note Ser .. ....8,600,000 ....8,431,388
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiniiiiins foovnninneiiiiiieeneens foeeiiinns 105,999,997 |........... 94,524,334 (07/14/2023 ..... 07/14/2050 ..... 57542Z-A9-8 . [Fixed Line ......ccccvvvrrviiininnnnnnns [ 2 i [ 105,999,997 |........... 94,524,334
Evergreen Basket of Long Fixed Rate Brunswick Asset Financing LLC -

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeiiiiiinnnnnnins |oeninns 250,000,000 |.......... 119,424,380 |........... 16,044,992 (09/05/2023 ..... 09/02/2050 ..... 117028-AA-4 . [Term A Loan .....ccevveveeviinnennnenns [T oo s 119,331,707 |......... 119,331,707
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC|

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins fooniinnniciiiiiieeeees foneiiinns 61,000,000 |........... 61,000,000 |09/05/2023 ..... 09/02/2050 ..... U N 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 61,000,000 |........... 61,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Corporate Invest

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiniinns foovinniniiiiiiiiieeens feneiiins 30,000,000 |........... 27,389,490 | 09/05/2023 ..... 09/02/2050 ..... 576292-YY-6 . [Convertible Not .........occovuvveriies [ 1 oo e 30,000,000 |........... 27,389,490
Evergreen Basket of Long Fixed Rate Oncor Electric Delivery & Senior

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 26,500,000 |........... 25,331,933 |09/05/2023 ..... 09/02/2050 ..... 68233J-A%-5 . [Secured ..........ccceveeriiiiiiiennnnns [T o e 26,500,000 |........... 25,331,933
Evergreen Basket of Long Fixed Rate CSL Finance Pty Ltd Gtd Senior Note

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 13,200,000 |........... 12,028,210 |09/05/2023 ..... 09/02/2050 ..... QI297#-AK=4 . [ [T 13,200,000 |........... 12,028,210
Evergreen Basket of Long Fixed Rate

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 41,507,541 |........... 41,843,748 | 09/05/2023 ..... 09/02/2050 ..... 20030N-AM-3 . | Comcast Corp-NOTE .........coovvvvvnne [T oiiiiiiiiiiiiien e 41,507,541 |........... 41,843,748
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-BABSN 2015-1A

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 2,045,000 |............ 1,995,155 [09/05/2023 ..... 09/02/2050 ..... 056162-A0-3 . BR ..oeovinreieieeiiiiiineeeeiiieeeeeen [T e 2,045,000 [............ 1,995,155
Evergreen Basket of Long Fixed Rate Angel Oak Financial Stra Senior

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiies foovinnnniiiiiiiieneees feneiiinns 18,900,000 |........... 16,920,168 |09/05/2023 ..... 09/02/2050 ..... 03464A-A*-1 . Note Series A ......oooovvvveereenicies [ 1o e 18,900,000 |........... 16,920, 168
Evergreen Basket of Long Fixed Rate Baird Financial Corporat Senior

57620%FK2 ... ABS Bank Loans and Corporate Bonds ..16,376,000 |........... 15,499,245 09/05/2023 ..... 09/02/2050 ..... 05707#-AA-9 . [Secured Notes .. ...16,376,000 ... 15,499,245
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620*HL8 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvieennnnins |oevinnns 200,000,000 |.......... 263,072,172 |.......... 171,920,025 (07/10/2023 ..... 07/08/2051 ... [eeeeeeeiiiiee e o 72,180 |.......... (62,607,332) | 575422-A9-8 . [Fixed Line ........ccoccveerieiiinnnns [ 2t o 262,999,992 |.......... 234,527,357
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Magnetite XXVI Ltd-MAGNE 2020-26A

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccvvviiiiinennnnns |oeninnns 150,000,000 |............ 6,704,251 |......... (41,021,891)[07/10/2023 ..... 07/08/2051 ... [eeeeeeeiiiiee e o 54,251 |.......... (47,491,357) | 55954Y-AL-9 . [BR .....oovviiiiiiiiieniiiiiineeceiiieeens | 1 i 6,650,000 |............ 6,469,466
Evergreen Basket of Long Fixed Rate Ares XXVII CLO Ltd-ARES 2013-2A CR2

57629%H07 ... ABS Bank Loans and Corporate Bonds 6,550,000 |............ 6,248,418 | 07/10/2023 ..... 07/08/2051 ..... 00190Y-BH-7 . |.. ....6,550,000 ....6,248,418
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2020-1 L-EATON

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 6,400,000 |............ 6,157,946 (07/10/2023 ..... 07/08/2051 ..... 278300-AN-8 . J2020-1A CR ...ooovnrriieinciiiiiiennees [T e 6,400,000 |............ 6,157,946
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiinniinnnin fooniinniniiiiiiiieeens foeeiiiinns 6,400,000 |............ 6,171,968 |07/10/2023 ..... 07/08/2051 ..... 143133-AG-1 . [ CGMS 2021-6A C ..oooonnvvveeenecinnne [T o o 6,400,000 |.......c.... 6,171,968
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 6,400,000 |............ 6,103,469 (07/10/2023 ..... 07/08/2051 ..... 87168B-AG-5 . | SYMP 2021-28A C-SYMP 2021-28A C .. [1 .ocvvreriiiiiiiiiieiiiiines o 6,400,000 |.......c... 6,103,469
Evergreen Basket of Long Fixed Rate

57629*H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniiiiiies |ovviiinnniiiiiiiiiiinens foieiiinns 6,400,000 |............ 6,163,034 [07/10/2023 ..... 07/08/2051 ..... 12565E-AE-1 . | CIFC Funding Ltd-CIFC 2021-5A C ... [1 ..icovveeniiiiiiininiiiiiins foviennnns 6,400,000 |............ 6,163,034
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared THL Credit Wind River 20-WINDR

57620*H07 ... ABS Bank Loans and Corporate Bonds 6,400,000 |............ 5,980,998 | 07/10/2023 ..... 07/08/2051 ..... 97316J-AG-8 . [2019-1A CR ... . ....6,400,000 ....5,980,998
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2021-4A

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 6,400,000 |............ 6,008,685 |07/10/2023 ..... 07/08/2051 ..... 05685A-AJ-7 . [0 weveeeeeiiiiiiineeeiiiiieeeeeiieeeeees [T 6,400,000 |.......c.... 6,008,685
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2020-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,400,000 |............ 6,105,107 |07/10/2023 ..... 07/08/2051 ..... 38136N-AU-0 . BA CR .eveveeeiiiiieeececiiceeeceeeene [ 1 e 6,400,000 |............ 6,105,107
Evergreen Basket of Long Fixed Rate AIMCO CLO Series 2015-A-AIMCO 2015-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 6,100,000 |............ 5,821,803 (07/10/2023 ..... 07/08/2051 ..... 00900L-AS-3 . JAA CR2 ..ooieiiiieieeiiiieeeeeecieeens [ 1 e 6,100,000 |.....oeeenn 5,821,803
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2021-4A

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 6,050,000 |............ 5,871,023 (07/10/2023 ..... 07/08/2051 ..... 05685A-AG-3 . B -evvveeeeiiirniiieeeiiieeneeeeiieeees [T e 6,050,000 |............ 5,871,023
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 6,050,000 |............ 5,884,902 (07/10/2023 ..... 07/08/2051 ..... 00119V-AQ-2 . | AGL CLO 6 LTD-AGL 2020-6A BR ...... [1 .occrriiiiiiiiiiiiiiiiines o 6,050,000 |............ 5,884,902
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2019--CANYC

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 5,700,000 |............ 5,522,274 107/10/2023 ..... 07/08/2051 ..... 13887T-AN=7 . 2019-1A BR ..ooeveeiiiieiceciieeens [T o 5,700,000 |....evveenns 5,522,274
Evergreen Basket of Long Fixed Rate 0CP CLO 2020-19 Ltd-0CP 2020-19A BR

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 5,650,000 |............ 5,476,381 (07/10/2023 ..... 07/08/2051 ..... B70881-AP-6 . |oeeueeeeeeeeeiiiieeeeeiieeeceeeen [T e 5,650,000 |[............ 5,476,381
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 5,625,000 |............ 5,447,604 (07/10/2023 ..... 07/08/2051 ..... 03766G-AS-1 . | Apidos CLO XXVI-APID 2017-26A BR . [1 ..ceeverviviniiiinniiiiiies foeeees 5,625,000 [............ 5,447,604
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 5,300,000 |............ 5,169,048 (07/10/2023 ..... 07/08/2051 ..... 48253U-AC-0 . | KKR-SERIES 34A CLASS B ....eeevvveees [T oo e 5,300,000 [............ 5,169,048
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXV Ltd-BLUEM

57629%H07 ... ABS Bank Loans and Corporate Bonds 5,300,000 |............ 5,101,022 | 07/10/2023 ..... 07/08/2051 ..... 09627F-AQ-3 . [2019-25A BR .... ... 5,300,000 ....5,101,022
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 5,150,000 |............ 4,918,044 (07/10/2023 ..... 07/08/2051 ..... 95023A-AC-4 . | Wellfleet CLO Ltd-WELF 2021-2A B . [1 .ocvvreriiiiiiiiiiiiiiiinns [ 5,150,000 [............ 4,918,044
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES 21-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 5,125,000 |............ 4,877,601 |07/10/2023 ..... 07/08/2051 ..... 14317Y-AG-9 . [BA CLASS C .ooevvvieieceiiiieeeeeeens [T o 5,125,000 |............ 4,877,601
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 4,650,000 |............ 4,557,200 (07/10/2023 ..... 07/08/2051 ..... . U N 48661A-AL-0 . | KAYNE CLO | Ltd-KAYNE 2018-1A BR . [1 .ocvvreriiiiiiiiiiiiiiine [ 4,650,000 |[............ 4,557,200
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 4,600,000 |............ 4,399,744 107/10/2023 ..... 07/08/2051 ..... 20002V-AE-8 . | ELM10 2021-3A C-ELM10 2021-3A C .. [1 .occovririiiiiiiiiiiiiiiiines foeeees 4,600,000 |.....oeeennn 4,399,744
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1I-0AKC 2016-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 4,600,000 |............ 4,498,547 107/10/2023 ..... 07/08/2051 ..... B7T10N-AP-0 . [13A BR ..eooviiiiiiieincniiiiieeeeeeens [ 1 e 4,600,000 |.....oeeennn 4,498,547
Evergreen Basket of Long Fixed Rate Point Au Roche Park CLO -PARPK

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiininnnnie Jooniininiiciiiiiienens foeeiiiinns 4,500,000 |............ 4,282,655 |07/10/2023 ..... 07/08/2051 ..... 73052V-AG-0 . J2021-1A C ..ovvvveeeciiieeieeiiieeeens [ 1 e 4,500,000 |[............ 4,282,655
Evergreen Basket of Long Fixed Rate Sound Point Clo XXXI Ltd-SNDPT

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,500,000 |............ 4,194,522 107/10/2023 ..... 07/08/2051 ..... 83615P-AE-7 . J2021-3A C ..eovevrninneieeiiiiieeeeeen [ 1 e 4,500,000 |[............ 4,194,522
Evergreen Basket of Long Fixed Rate Elmwood CLO I11 Ltd-ELMW3 2019-3A

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,500,000 |............ 4,334,004 107/10/2023 ..... 07/08/2051 ..... 20002H-A0-2 . JCR oo [T e 4,500,000 |[............ 4,334,004
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 4,500,000 |............ 4,333,676 (07/10/2023 ..... 07/08/2051 ..... 33835N-AE-1 . | ASSURANT CLO LTD-MORGN 2018-3A CR [ 1 ..evvvereeiiiiiiiieiiiiiiin [ 4,500,000 |[............ 4,333,676
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-3A C

57629%H07 ... ABS Bank Loans and Corporate Bonds 4,500,000 |............ 4,228,317 | 07/10/2023 ..... 07/08/2051 ..... O7316D-AG-1 . [eeeeeeeeereeeeiieeereeeieecreeeeeeeen [ T o 4,500,000 ... 4,228,317
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 4,400,000 |............ 4,189,055 (07/10/2023 ..... 07/08/2051 ..... 48255A-AE-8 . | KKR CLO 36 Ltd-KKR 36A C ...eeoeees [ 1 oo e 4,400,000 |[............ 4,189,085
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 4,300,000 |............ 4,123,304 107/10/2023 ..... 07/08/2051 ..... 125550-AU-0 . [TA CR eevveeeeeiiiieeeeeieeeeeeeee [ T e 4,300,000 [............ 4,123,304
Evergreen Basket of Long Fixed Rate

57629%H07 ... ABS Bank Loans and Corporate Bonds .. 7,943,934 |............ 8,015,874 |07/10/2023 ..... 07/08/2051 ..... 4825311-AA-0 . | KKR CLO 28 LTD-KKR 28A A . ... 7,943,934 ....8,015,874
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 5,000,000 |............ 4,808,910 |07/10/2023 ..... 07/08/2051 ..... 949500-AC-5 . JCLASS B ..eveveiieiiiiiiiiieieciieees [T e 5,000,000 |....evvennnn 4,808,910
Evergreen Basket of Long Fixed Rate Tiger Global Management Senior Note

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoovviiiiiniiiiiins foovnninniiiiiiiineeees foneiinnns 25,000,000 |........... 20,369,400 |07/10/2023 ..... 07/08/2051 ..... 886758-AB-3 . [Series B ......ccoeiiiiiiiiiiniiiiis [T [ 25,000,000 [........... 20,369,400

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629*HT .......... ABS Bank Loans and Corporate Bonds |1 .......cccoceeiiiiiiinieriiies |ooiiiiiniesiiiiiiiieees foeeeiiies 16,000,000 |........... 16,000,000 | 07/10/2023 ..... 07/08/2051 ..... 1868568-AC-6 . |Facility ....ooccoeveeeriiiienneeneees [T oo o 16,000,000 |........... 16,000,000
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Carlyle Global Market St-CGMS 2021~

57629*HC8 ... ABS Bank Loans and Corporate Bonds ... 350,000,000 |... ..48,614,386 |..........(65,547,355)(07/10/2023 ..... 07/09/2051 ..... ....108,501 [........ (113,826,741)| 14316W-AA-7 . [7A A1 ... . ...48,505,795 ...48,279,386
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-11 Ltd-CIFC 2020-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 48,500,000 |........... 47,777,496 (07/10/2023 ..... 07/09/2051 ..oee feeeeeeeiiiie e o [ 12547L-AL-2 . 2A AR e [ T o 48,500,000 |........... 47,777,4%
Evergreen Basket of Long Fixed Rate Ballyrock CDO Ltd-BALLY 2021-17A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 45,100,000 |........... 44,354,723 107/10/2023 ..... 07/09/2051 ..oee feeeeeeeiiiie e o [ 05876L-AA-1 . JATA oo [T [ 45,100,000 |........... 44,354,723
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 13,700,000 |........... 13,312,509 (07/10/2023 ..... 07/09/2051 ..oee feeeeeeeiiiie e o [ 87168B-AE-0 . | SYMP-SYMP 2021-28A B .....ooovvvunnne [ 1 e [ 13,700,000 |........... 13,312,509
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-3A B1

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 13,700,000 |........... 13,158,398 (07/10/2023 ..... 07/09/2051 ..oeo [eeeeeeeiiiie e e [ 97316D-AC-0 . |-eeeerreeeeeeeeiiiieeeeeieeeeeeeeeen [T [ 13,700,000 |........... 13,158,398
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2017--CANYC

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 9,200,000 |............ 8,931,664 (07/10/2023 ..... 07/09/2051 ..oeo [eeeeeeeiiiie e e [ 13876G-AL-2 . [2017-1A BR ..eevveeeeciiiiiieeciies [T e 9,200,000 [............ 8,931,664
Evergreen Basket of Long Fixed Rate Anchorage Capital Clo 11-ANCHC

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 9,200,000 |............ 9,006,285 (07/10/2023 ..... 07/09/2051 ..oeo [eeeeeeeiiiie e e [ 03330N-AK-0 . J2019-11A BR ..eoeeiiiieennciiiiieeeees [T e 9,200,000 [............ 9,006,285
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 9 -ANCHC

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 9,200,000 |............ 8,975,925 | 07/10/2023 ..... 07/09/2051 ..oeo [eeeeeeeiiiie e e [ 033281-AU-2 . J2016-9A BR2 .....evveevieeiiiiiieeeeeee [T e 9,200,000 [............ 8,975,925
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2021-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 9,200,000 |............ 8,949,861 (07/10/2023 ..... 07/09/2051 ..oee feeeeeeeiiiie e o [ 431BW-AC-3 . [TA A2 oo [ T e 9,200,000 [............ 8,949,861
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-11 Ltd-CIFC 2020-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 9,200,000 |............ 8,919,225 |1 07/10/2023 ..... 07/09/2051 ..oee feeeeeeeiiiie e o [ 12547L-A0-1 . A BR e [ T e 9,200,000 [............ 8,919,225
Evergreen Basket of Long Fixed Rate

57629*HC8 ... ABS Bank Loans and Corporate Bonds 9,200,000 |............ 8,902,840 | 07/10/2023 ..... 07/09/2051 ..... 04018X-AE-9 . | ARES CLO-ARES 2021-ALFA B . ....9,200,000 ....8,902,840
Evergreen Basket of Long Fixed Rate Diameter Capital Clo 2 L-DCLO 2021-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiiiiinninin Jooviinniinniiiiiieeens foeeiiiinns 9,200,000 |............ 8,877,936 |07/10/2023 ..... 07/09/2051 ..... 25255L-AC-6 . J2A A2 weeeeieiiiiiiiieeeeieeeeeeene [T e 9,200,000 [............ 8,877,936
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiiininennin fooviiniiiieiiiiiienens foeeiiiins 9,200,000 |............ 8,944,433 107/10/2023 ..... 07/09/2051 ..... 125550-AS-5 . [TA BR .ooevveeeieciiiieececcnieeeeee [ T e 9,200,000 [............ 8,944,433
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiniinnnin Jooninnniiiiniiiiienens foeeiiiinns 9,200,000 |............ 8,913,898 (07/10/2023 ..... 07/09/2051 ..... . U N 48253H-A0-8 . | KKR CLO 26 Ltd-KKR 26 BR ........... [1 cocoriiiiiiiiiiiniiiiiinns o 9,200,000 [............ 8,913,898
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiininninin fooninnniiiiiiiiiienens foeeiiiins 9,100,000 |............ 8,817,290 |07/10/2023 ..... 07/09/2051 ..... 86271P-AG-0 . |Strata CLO Il Ltd-STRTA 2021-1A C [ 1 ..covveriiiiiiiiiiiiiiiiins e 9,100,000 |...evvvenns 8,817,290
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2020-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Jooviiniiineiiiiiienens feeeiiiinns 8,725,000 |............ 8,471,574 07/10/2023 ..... 07/09/2051 ..... 3B136N-AS-5 . BA BR ...evveeieeiiiiieneeciieeneeeen [T e 8,725,000 |[............ 8,471,574
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-2 Ltd-CANYC 2020-2A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins fooviiinnniciiiiiieeeees feneiinnns 16,928,817 |........... 16,858,373 |07/10/2023 ..... 07/09/2051 ..... 13B76N-AN-3 . BR .eeeeeeeiiiiiieee e [ T o 16,928,817 |........... 16,858,373
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,800,000 |.......cc... 7,603,276 |07/10/2023 ..... 07/09/2051 ..... 143133-AE-6 . | CGMS 2021-6A B-CGMS 2021-6A B ..... [1 .oocvrreiriiiiiiiiieiiiiiins o 7,800,000 |...uvveennns 7,603,276
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,375,000 |............ 7,162,777 |07/10/2023 ..... 07/09/2051 ..... 13877P-AC-1 . [ CANYC-2021-4A B ...evveereeiinineens [T e e 7,375,000 |............ 7,162,777
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-3 Ltd-CANYC 2021-3A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiiiinninie foovinniiiiniiiiiienens foeeiiiinns 7,300,000 |............ 6,908,333 (07/10/2023 ..... 07/09/2051 ..... 13B7BM-AE-6 . [0 evvveeeeeeirieeieeciiiieeecceiieeeees [T e 7,300,000 |.eevveennnn 6,908,333
Evergreen Basket of Long Fixed Rate CIFC Funding 2017-1V Ltd-CIFC 2017-

57629*HC8 ... ABS Bank Loans and Corporate Bonds 7,300,000 |............ 7,151,051 | 07/10/2023 ..... 07/09/2051 ..... 12551J-AN-6 . [4A AR .. . ....7,300,000 .... 7,151,051
Evergreen Basket of Long Fixed Rate Wind Riv

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 7,200,000 |............ 6,890,544 (07/10/2023 ..... 07/09/2051 ..... O731EV-AE=7 . oo [T e 7,200,000 |............ 6,890,544
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 7,100,000 |.....ovveens 6,912,368 (07/10/2023 ..... 07/09/2051 ..... 04019L-AN-4 . | ARES LI CLO Ltd-ARES 2019-51A BR . [1 ..ccovvrrriiiiiiiiiiiiiiiins o 7,100,000 |...evveeenns 6,912,368
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 9 -ANCHC

57629*HC8 ... ABS Bank Loans and Corporate Bonds 7,040,000 |............ 6,760,547 | 07/10/2023 ..... 07/09/2051 ..... 03328li-AW-8 . [2016-9A CR2 .... . .... 7,040,000 ....6,760,547
Evergreen Basket of Long Fixed Rate Morgan Stanley Eaton Van-MSEV 2021-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninie Jooviiiniiiniiiiiieeens feeeiiiinns 7,000,000 |.......cc... 6,766,053 |07/10/2023 ..... 07/09/2051 ..... BI773K-AC-6 . |TA B oo [T e 7,000,000 |...evveennns 6,766,053
Evergreen Basket of Long Fixed Rate AINCO CLO 10 Ltd-AIMCO 2019-10A BR

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeviiiiiinniinnnin fooniinniniiiiiiiieeens foeeiiiinns 7,000,000 |......oec..n 6,838,594 (07/10/2023 ..... 07/09/2051 ..... 00901A-AL=1 . oo [T e 7,000,000 |............ 6,838,594
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 6,800,000 |............ 6,666,917 |07/10/2023 ..... 07/09/2051 ..... 03762Y-AH-0 . | Apidos Clo XXV-APID 2016-25A AR . [1 ..ccoeevviiiiniiininiiiiine foieees 6,800,000 |....ceveennn 6,666,917
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiinniiiiiies |ovviiinnniiiiiiiiiiinens foieiiinns 6,750,000 |............ 6,480,439 [07/10/2023 ..... 07/09/2051 ..... 50204A-AE-6 . JLOM LP-LOM 32A B ..ovevvevvvineeenes [ 1 oo o, 6,750,000 |............ 6,480,439
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*HC8 ... ABS Bank Loans and Corporate Bonds ..15,000,000 |........... 14,667,930 [07/10/2023 ..... 07/09/2051 ..... 48251M-AS-5 . | KKR CLO 15 Ltd-KKR 15 AZR .. . ...15,000,000 ... 14,667,930
Evergreen Basket of Long Fixed Rate Magnetite VI11 Ltd-MAGNE 2014-8A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiines foonininniciiiiiieeeees foneiins 15,000,000 |........... 14,708,565 |07/10/2023 ..... 07/09/2051 ..... 55952Y-AR-8 . PBR2 .....eeeiiiiiiiiiiiiieniiiiiieeeeeen [T e 15,000,000 |........... 14,708,565
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiininnnnins Jooninnniieeiiiiiienees foeeiiiinns 9,500,000 |............ 9,290,003 (07/10/2023 ..... 07/09/2051 ..... 48252-AC-7 . | KKR CLO LTD 22-SERIES 22A CLASS B [ 1 .oevvveieieiiiiieniiiiiiiie [ 9,500,000 [............ 9,290,003
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 |............ 8,006,092 |07/10/2023 ..... 07/09/2051 ..... 86209*-AA-6 . [Series 2021B-1 ........coovveeerneennns [T oo e 8,884,136 |............ 8,006,002
Evergreen Basket of Long Fixed Rate Stonehenge Cap Fund Conn VI Series

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiinninnnnin Jooniinniiieiiiiiienens foeeiiiinns 8,223,938 |.......eeun. 7,287,004 (07/10/2023 ..... 07/09/2051 ..... 86208#-AA-3 . J2021B-1 ....ccvviiiiiiiiiiieeecceens [T e 8,223,938 |............ 7,287,004
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Class

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccevviiiiiiiiiinnnins fooviinniiiiiiiiiienens feeeiiiinns 6,666,667 |............ 6,694,667 |07/10/2023 ..... 07/09/2051 ..... 87289B-AB-0 . |A-2 Secured Floating Rate Note ..... [1 ..o [ 6,666,667 |............ 6,694,667
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeviiiiiiniinninins Jooviiiniiiniiiiiieeees foeeiiiinns 6,063,868 |............ 5,542,988 |07/10/2023 ..... 07/09/2051 ..... 46655H-AH-6 . [2022-11 D ..ooveriiiiiiieeiiiiiieeeen [ 2 i e 6,063,868 |............ 5,542,988
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceveiiiiiiininninin Jooviinniieiiiiiiienens foeeiiiinns 4,547,901 |............ 4,245,779 107/10/2023 ..... 07/09/2051 ..... 46655H-AF-0 . [2022-11 C .eooveeviiiiiieceiiieeeeeen [ 1 e 4,547,901 |....ceeee 4,245,779
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeviiiiiiininnnnie Jooviiiniieeiiiiiieeees feeeiiiins 8,390,224 |............ 7,917,418 |07/10/2023 ..... 07/09/2051 ..... 46655H-AD-5 . [2022-11 B ...oveeieiiiiiieeeciieeeens [T e 8,390,224 |............ 7,917,418

Stonehenge Capital Fund South

Evergreen Basket of Long Fixed Rate Carolina IV, LLC Senior Structured

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiiinninins Joniiiiiee e feeeeiiiis 1,775,211 | 1,675,162 | 07/10/2023 ..... 07/09/2051 ..... 862080-AA-5 . Notes .......ooecieeiiiiiiiiiiieeeeeen [T e 1,775,211 | 1,675,162
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Class

57629*HC8 ... ABS Bank Loans and Corporate Bonds 2,666,667 |............ 2,721,067 | 07/10/2023 ..... 07/09/2051 ..... 87289B-AD-6 . |B Secured Floating Rate Note ....... ....2,666,667 ....2,721,067
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Clas:

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiiiinniiiss Joviiiieei e feeeeiiiis 2,222,228 |............ 2,240,890 (07/10/2023 ..... 07/09/2051 ..... 87289B-AE-4 . |C Secured Floating Rate Note ........ [1 .occoiiiiiiiiiiiiiiins [ 2,222,228 | 2,240,890
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeeiiiiiieneennics foerenes 200,000,000 |......... 268,054,070 |......... 171,506,177 |07/12/2023 ..... 07/12/2051 .oooe [eereiiiiiiiee e e 54,078 |......... (67,479,875) | 57542Z-A9-8 . [Fixed Line ....cceeeeeviiviiineieiiiiins |2 e oo 267,999,992 |.......... 238,986,052
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Sound Point Clo XXXI Ltd-SNDPT

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeeeriiiiinnnnnnns foerenes 350,000,000 |........... 50,121,250 |.......... (72,575,039)| 07/21/2023 ..... 07/21/2051 .oooe feveeiiiiiiiiee e [eeeeee s 121,250 |........ (121,232,689) [ 83615P-AA-5 . [2021-3A A ....eooviiiiiiiiiiiiiiiieeees [ 1 [ 50,000,000 |........... 48,657,650
Evergreen Basket of Long Fixed Rate

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 50,000,000 |........... 48,814,650 (07/21/2023 ..... 07/21/2051 ..... 95023A-AA-8 . | Wellfleet CLO Ltd-WELF 2021-2A AT [1 ..cooiiiiiiiiiiiiiiiiiiee feeeee 50,000,000 |........... 48,814,650
Evergreen Basket of Long Fixed Rate Palmer Square CLO Ltd-PLMRS 2021-4A

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniiiiii Jooviieiieeieiiieeees feeeeeees 50,000,000 |........... 49,112,150 | 07/21/2023 ..... 07/21/2051 ..... B9702E-AA-3 . A weeeeeeeiiiiiie e [T [ 50,000,000 |........... 49,112,150
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 19-ANCHC

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 50,000,000 |........... 48,745,450 | 07/21/2023 ..... 07/21/2051 ..... 03328J-AA-5 . [2021-19A A ..ooeiiiiiiiiiieeees [T [ 50,000,000 |........... 48,745,450
Evergreen Basket of Long Fixed Rate Hayfin US XIT Ltd-HAYFN 2021-14A A1

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiiiiiii Jooviiiiiec e feeeeeies 50,000,000 |........... 49,016,950 | 07/21/2023 ..... 07/21/2051 ..... 42088A-AA-2 . oo [T [ 50,000,000 |........... 49,016,950
Evergreen Basket of Long Fixed Rate

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiinii Jooviiiiiee e feeeieiis 60,016,176 |........... 59,316,424 |07/21/2023 ..... 07/21/2051 ..... 87168B-AC-4 . | SYMP-SYMP 2021-28A A ...oeoeevvvnnnn [ 1 e [ 60,016,176 |........... 59,316,424
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1[-0AKC 2016-

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 50,000,000 |........... 49,122,950 |07/21/2023 ..... 07/21/2051 ..... B7T1ON-AM-7 . [13A AR oo [ 1 [ 50,000,000 |........... 49,122,950
Evergreen Basket of Long Fixed Rate Peace Park CLO Ltd-PCEPK 2021-1A B1

57629*HB0 ... ABS Bank Loans and Corporate Bonds .. 14,312,500 |........... 13,870,673 [07/21/2023 ..... 07/21/2051 ..... 70470M-AE-5 . |.. . ... 14,312,500 ...13,870,673
Evergreen Basket of Long Fixed Rate Madison Park Funding XLV-MDPK 2020-

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 14,090,000 |........... 13,721,969 (07/21/2023 ..... 07/21/2051 ..... B558228-AN-7 . J4BA BIR ....oeeeiiieiiiiiiiecceens [T [ 14,090,000 |........... 13,721,969
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-3 Ltd-CANYC 2020-3A

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniriiii fooviieiiee e feeeeeies 10,000,000 |............ 9,714,130 (07/21/2023 ..... 07/21/2051 ..... 13876R-AE-4 . B e eeiieeeeeeeeees | T o 10,000,000 |............ 9,714,130
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Palmer Square CLO 2018-1-PLIRS

57629*HB0 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |............ 9,766,980 [07/21/2023 ..... 07/21/2051 ..... 69703P-AC-3 . [2018-1A A2 .. . ...10,000,000 ....9,766,980
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Canyon Capital CLO Ltd-CANYC 2021-

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Jooviiiiieeieiieeeees feeeiiees 10,000,000 |............ 9,654,760 (07/21/2023 ..... 07/21/2051 .oooe [eveeiiiiiiiie e e [ 13876X-AG-6 . [2A BT e | T o 10,000,000 |............ 9,654,760
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared Wellfleet CLO 2016-1 Ltd-WELF 2016-|

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiininninii Joviiiiiiee e feeeeiiis 4,000,000 |............ 3,906,064 (07/21/2023 ..... 07/21/2051 .oooe [eveeiiiiiiiie e e [ 94949R-Al-7 . A CR oo [ 1 e 4,000,000 |-..eeveennns 3,906,064
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Diameter Capital Clo 2 L-DCLO 2021-

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 ........ccoceeeiiiiiiinieniiis |ooiiiiiniieiiiiiiiieess foeeeeiiins 3,904,845 |............ 3,920,676 [07/21/2023 ..... 07/21/2051 ..o |ooiiiiiiiiiiie i [ seiiieies e | 25255L-AA-0 . J2A A1 eeeeeiiiiiiiiieniiieeeeee [T o 3,904,845 |............ 3,920,676
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629*HB0 .... ABS Bank Loans and Corporate Bonds 4,050,000 |............ 3,933,425 [07/21/2023 ..... 00120B-AE-0 . [AGL CLO Ltd-AGL 2021-12A B .... .... 4,050,000
Evergreen Basket of Long Fixed Rate
57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ......ccooivviiviniviiiiinnnns foovvviniiiiiiiiiiiinns v 3,885,000 [.....ceeeee 3,708,532 |07/21/2023 ..... 83012K-AE-7 . [ SIXST-SERIES 2021-19A CLASS C ..... |1 «oerrrriiiiiiiiiiiiiiiiiiiinins [ 3,885,000
Evergreen Basket of Long Fixed Rate
57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 3,750,000 [....eneeee 3,658,849 |07/21/2023 ..... 749800-AE-1 . [ ALM Ltd/KY-RRAM 2021-17A A2 ...cooo |1 coriiiiiiiiiiiiiieecceeiens [ 3,750,000
Evergreen Basket of Long Fixed Rate Dryden XXVII1 Senior Loa-DRSLF
57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 3,550,000 |............ 3,487,286 |07/21/2023 ..... 26251B-AN-6 . [2013-28A A2LR .......coviiiiiiiiiniinnnnn [ 1 [ 3,550,000
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1I-0AKC 2016-
57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 3,600,000 [............ 3,476,142 107/21/2023 ..... B7110N-AT-2 . [13A CR e [ 1 [ 3,600,000
Evergreen Basket of Long Fixed Rate
57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ......ccovivvivviniviiiiinnnns foovvviniiiiiiiiiiiinnns v 3,600,000 [............ 3,407,332 (07/21/2023 ..... 929180-AG-5 . [Voya CLO Ltd-VOYA 2021-1A C ....... |1 cooevvriiiiiiiiiiiiiiiiiinins [ 3,600,000
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2020-2 Ltd-WELF 2020-
57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiviniviiiiinnnns foovvviniiiiiiiiiiinnns v 3,525,000 |....oennnnn. 3,307,472 |07/21/2023 ..... 94950A-AS-9 . 2A CR ...oeiiiiiiiiiiiiecei [ T [ 3,525,000
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2021-
57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiviniiiiiiinnnns foovvviniiniiiiiiiinns v 3,500,000 [......ceeee 3,336,739 (07/21/2023 ..... 55821L-AE-4 . [39A C ..ovvvriviiiiiiiiiieeceeee [ T [ 3,500,000
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-2 Ltd-CANYC 2020-2A
57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ......ccovivviiveniviiiiinnnns foovvvnniiiiiiiiiiiinnns v 3,500,000 [........c.... 3,306,408 |07/21/2023 ..... 13B76N-AS-2 . CR eevvveeieiiiiiiieeecciiieeeeeeee | 1o [ 3,500,000
Evergreen Basket of Long Fixed Rate Bain Capital Credit Clo -BCC 2019-
57629*HB0 ......... ABS Bank Loans and Corporate Bonds |1 ......coovivvivvnniiiiiiinnnns foovvviniiiiiiiiiiinnns v 3,000,000 [............ 2,852,082 |07/21/2023 ..... 05684A-AU-3 . [4A CR ...oovririniiiiiiiineecceeie [ 1 [ 3,000,000
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2020-2 L-EATON
57629*HBO0 .... ABS Bank Loans and Corporate Bonds 2,800,000 |............ 2,691,063 [07/21/2023 ..... 27829P-AS-5 . [2020-2A CR ... .... 2,800,000
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver
57629*HN4 ......... ABS Bank Loans and Corporate Bonds |2 .......cccocovvivvneniiiiinnnns 200,000,000 |.......... 267,063,104 |......... 171,577,074 {08/09/2023 ..... [08/09/2051 ..... [oeeeeeeemeeiiiiiiiiii [ 83,112 (66,517,239) | 57542Z-A9-8 . [Fixed Line ....coovvvvvvvnniiiiiiinnnnns |2 i e 266,999,992
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver
57629*HP9 ......... ABS Bank Loans and Corporate Bonds |2 .......cccooeviivvnnniiiiinnnns 300,000,000 |......... 400,079,628 |.......... 257,053,356 |08/09/2023 ..... [08/09/2051 ..... [oeeeeeeemeeiiiiiiiiii [ 79,639 | (99,642,244) [ 575422-A9-8 . [Fixed Line ...ccvvvvnvvvviivnniniiiinnns |2 ciiiiiiiiiiiiciiieceeeens [ 399,999,989
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared W Investment Holding Revolver
57629*HG9 ......... ABS Bank Loans and Corporate Bonds |2 ........ccoooevvvvnnniiiiinnnns 250,000,000 |......... 331,076,702 |.......... 215,025,618 | 08/10/2023 ..... J N 76,711 |ouennnnn. (80,139,991) | 57542Z-A9-8 . [Fixed Line ....covvvvrivvnnnniiiiiinnnns |2 v v 330,999,991
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared W Investment Holding Revolver
57620*HH7 ......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeevivvnnniiiiinnnns 200,000,000 |.......... 265,061,345 |......... 172,270,008 [08/10/2023 ..... [08/10/2051 ... |oeeeeeieeeiiiiieieeiiiieeeeeciiieeeeeeens foeiiiciiiinnn 61,353 |......... (64,040,737) [ 575422-A9-8 . [Fixed Line ......covvvevvvvvivnnnnnnnnn [ 2 oo e 264,999,992
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared W Investment Holding Revolver
57629%HJ3 ......... ABS Bank Loans and Corporate Bonds |2 ........ccoeeeviivnnniiiiinnnns 300,000,000 |.......... 396,092,065 |.......... 256,853,772 108/10/2023 ..... [08/10/2051 ..... [ceeeeeeeeiiiiiiiiie e [ 92,076 |.......... (96,274,872) | 57542Z-A9-8 . [Fixed Line ....coovvvrvvvnnniiiiiinnnns |2 i e 395,999,989
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared WM Investment Holding Revolver
57629*HK0 ......... ABS Bank Loans and Corporate Bonds |2 .......cccoooviivvneniiiiinnnns 250,000,000 |.......... 332,076,864 |......... 215,160,266 | 08/10/2023 ..... |08/10/2051 ..... |oeeeeruneereiiiiiieeeeeiiiee e [ 76,873 |o.eun.... (80,897,082) [ 57542Z-A9-8 . [Fixed Line ......ccovvevvvvvvvnnnnnnnnnn [ 2 coiiiiiii e 331,999,991
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629*LG4 ......... ABS Bank Loans and Corporate Bonds |1 ......ccccovviivvnniiiiiinnnnns 200,000,000 |........... 20,371,479 |......... (47,187,641)(08/23/2023 ..... [08/23/2051 ..... |-ceeeeeeeeeeriiiiieeiiiiiee e eeeeens foeieiiiiiinn 52,401 |......... (67,506,719) [ 482480-M-7 . [KKR Eagle Asset Term Loan A ....... |1 cooovveiiiiiiiiniinniiiiins [ 20,319,078
PCRED |1 HOLDING | LLC, PCRED II
HOLDING | OFFSHORE LP and PCRED |1
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared HOLDCO ARGUS S.A R.L.,-Term Loan
57629*LG4 ......... ABS Bank Loans and Corporate Bonds |1 ........covvivivvininiiiiinnnns fooviniiiniiins i 41,325,000 |........... 41,325,000 |08/23/2023 ..... |08/23/2051 ..... |ieeeeeerniiiiiiiiiiieeeeeeiie e [ [ 69324Z-MN-3 . [Series 2022-3 .........ceeviviiiiinnnnnns | 1o [ 41,325,000
PCRED |1 HOLDING | LLC, PCRED II
HOLDING | OFFSHORE LP and PCRED ||
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared HOLDCO ARGUS S.A R.L.,-Term Loan
57629*LG4 ......... ABS Bank Loans and Corporate Bonds |1 ........cooviviiviniiiiiiinnnns fooviniiinins i 39,246,047 |........... 39,246,047 108/23/2023 ..... |08/23/2051 ..... |oeeeeeeiiiiiiiiiiiieeeeeiiie e [ [ 69324Z-MM-5 . [Series 2022-1 ........oevvvirivinninnnnne | 1 i [ 39,246,047
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared TCW Direct Lending Structured
57629*LG4 ......... ABS Bank Loans and Corporate Bonds |1 ........cooviviiviniiiiiiinnnns fooviniiinins i 23,728,070 |cuuvennnnn. 23,775,526 |08/23/2023 ..... |08/23/2051 ..... |oeeeeeeeiiiiiiiiiiieeeeeiiiiee e [ [ 87241F-AB-8 . [Solutions 2019 LLC - Class B Note . |2 ...covvvvenviiiiiinnnniiiinnns forveiinnnns 23,728,070
NXT Capital Structured Note |, LLC
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared - Class A Secured Float Rate
57629*LG4 ......... ABS Bank Loans and Corporate Bonds |1 ......eeeeiiieemmeninnneemnnnnn fooneeeimnicies Joeeeeeinnns 26,990,789 |........... 26,990,789 |08/23/2023 ..... |08/23/2051 ..... |ieeieereriiiiiiiiiiiiiieiiiiierriniiees feerrie e eees [ 67080B-MM-6 . [Revolving Loan .........ccevvuvveeeeenns |1 coiimiiiiieeeee [ 26,990,789
PARTNERS GROUP PRIVATE EQUITY |1,
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared LLC - Senior Secured Revolving
57629*LG4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccoeviviiviniiiiiiinnnns fooviiiiiniiins i 12,000,000 |........... 12,000,000 |08/23/2023 ..... |08/23/2051 ..... |oeeeeeemeiieiiiiiiiiieeeeiiiiee e [ [ T0212Z-MM-8 . [Facility woeeveevvrviiniiiiiiiiiniennee | 1 [ 12,000,000
TREZ CAPITAL MANHATTAN BRIDGE LP -
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared ISecured Term Loan Facility - Series
57629*LG4 ......... ABS Bank Loans and Corporate Bonds |1 ......eeeiiveemmmininnneemnnnnn fooneeeimiiiies e 42,267,279 |.ccevnnnnnn 42,267,279 |08/23/2023 ..... |08/23/2051 ..... |ieeeeeeeriiiiiiiiiiiiiiiiinineenriniiees feerrie e eees [ 89532Z-MN-9 . [2022-3 ......coiiiiiieeeeeeeeeeeeee | T [ 42,267,279
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629*LG4 ......... ABS Bank Loans and Corporate Bonds |1 ........oooveeveveinnneennnnns foonrvvmmniianiiiniinns fooveennnnns 27,798,283 |........... 25,906,017 | 08/23/2023 ..... |08/23/2051 ..... |ieeeuuiiiiiruunnaniiiiiunnniirrrusnnssirrres fornaaaseernnnnnareernnns [oaseeernennaaeeereennnns 22822R-BH-2 . [ Crown Castle Towers LLC-SECURED .. [1 ..eovvuiiiieirrmnninnnnennnnnns fooneeennnns 27,798,283
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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 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Carrying Effective Maturity Carrying Other Carrying
Number Description Description Value Fair Value Date Date Description Value CUSIP Description Description Value Fair Value
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared 1360 MM Series LLC - Series 2022-1
57620*LG4 ... ABS Bank Loans and Corporate Bonds |1 .. ..10,020,297 |........... 10,020,297 (08/23/2023 ..... 08/23/2051 ..... 55379Z-M-8 . [Secured Secure Notes . . ...10,020,297 ...10,020,297
Evergreen Basket of Long Fixed Rate Symphony CLO 35 Ltd-SYMP 2022-35A
57620%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiinnnins Jooviinniiieiiiiiienens feeeiiiinns 3,730,241 |............ 3,754,451 |1 08/23/2023 ..... 08/23/2051 ..... 871980-AE-8 . Bl .eevveeiiiiiiiiiiciiiiieeceeciieeenns [T e 3,730,241 ..o 3,754,451
Need to File with |Evergreen Basket of Long Fixed Rate AG CAPITAL FUNDING, LLC - Revolving
the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z .......ocevvvvvvveinvennnnes [eeeeeen... 204,377,590 |........... 25,000,000 |...uernnns 28,457,635 [11/23/2022 ..... 05/23/2024 ..... TRS Bond IndeX w..vevuvvevnnvienniins foveniiiiiiiiiiiiis 00108Z-MM-2 . [Senior Secured Term Loan Facility . [1 .ovveruiiiiiiiiiiiiiiiiinns o 25,000,000 |....eeunnes 25,000,000
Need to File with |Evergreen Basket of Long Fixed Rate CARLYLE SECURED LENDING I11 SPV, -
the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z ......oveevnviinviiniinnines foorviiiiiiiiviiinienes foreiiinnns 45,948,000 |........... 45,948,000 [11/23/2022 ..... 05/23/2024 ..... TRS Bond IndeX w..vevuvevnnviiniins foveeiiiiiiiiiiiiis 14314Z-MNM-3 . [Senior Secured Loan ........cevveveee |1 iviiiiiiiiiiiienees o 45,948,000 ... 45,948,000
Invesco CMI Investments MM, LLC -
Need to File with [Evergreen Basket of Long Fixed Rate Senior Secured Notes - Term Loan
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eeoviiiiiiiiiniiinis oo feeeeeies 65,036,037 |........... 65,036,087 [11/23/2022 ..... 05/23/2024 ..... TRS Bond IndeX ..oeeeeueeeeeeriiiiins foeeiiiiiee s 46143#-MY-0 . [Series 2022-10 .......ccceeeeeeriiiinns [ 2 i [ 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 |17 ......c.eeooiiiiiiiiinniiiis foovieieeeieiiiieeees feeeeiies 68,150,000 |........... 68,150,000 |11/23/2022 ..... 05/23/2024 ..... TRS Bond IndeX ..oeeveeeeeieeriiiiins [oeriiiiie s 69324Z-MS-2 . [Series 2022-7 ....coeeevvumeeeenenicns [ 1 i [ 68,150,000 |........... 68, 150,000
Need to File with [Evergreen Basket of Long Fixed Rate Aimco CLO 12 Ltd-AINCO 2020-12A AR
the NAIC ... . |ABS Bank Loans and Corporate Bonds 9,746,687 |............ 9,839,330 | 11/23/2022 ..... 05/23/2024 ..... TRS Bond Index ... 00140L-AG-9 . |.. ....9,746,687 .... 9,839,330
Need to File Evergreen Basket of Long Fixed Rate CRE |1 LENDER SUB I, LLC - Term
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......ccccoeeiiiiincniiniis |onee..269, 184,783 |..oee.e. 24,670,083 |........... 12,091,004 (12/13/2022 ..... 06/13/2024 ..... TRS Bond IndeX ..oeeveeeeeieeriiiiins [oeriiiiie s 126252-MP-4 . |Loan Series 2022-2 ......cccceeeeeeeeee |1 oiiiiiiiiiii s 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 ....240,581,252 |..........240,581,252 [12/13/2022 ..... 06/13/2024 ..... TRS Bond Index ... 901399-MY-8 . [WSPV, LLC .... 240,581,252 |.......... 240,581,252
Need to File Evergreen Basket of Long Fixed Rate Invesco CLO 2
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c..ooeviiiiiiiirnneiiis Jooviiiiieei e feeeeiiis 9,560,313 |............ 9,717,960 |12/13/2022 ..... 06/13/2024 ..... TRS Bond INdeX ..eeeeveveeieeriiiiins [erieiiiiee s 460988-AA-6 . [TA A oo [T e 9,560,313 |.....eeeee 9,717,960
Evergreen basket of USD Fixed Rate Canal & River Trust Senior Note Ser
57629%HR5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccooooiiiienneiiiis |oeneeenn. 308,812,500 |........... (5,549,200) |........... (6,093,361) [ 10/24/2022 ..... 11/28/2048 ..... CUPTeNCy SWap .....cceeeevvemreerrnins foereenns (40,241,700) G18198-AB-6 . |.oooevveeeeeeiiiiiiieeeeiiiieeeeeeieeens [T [ 34,692,500 |........... 17,487,743
Evergreen basket of USD Fixed Rate University of Stirling Senior Note
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 13,361,459 |............ 7,970,610 | 10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAD ..vvveeeeiiiirieeeeeies [ereeiiiiee e e e GI302%-AE-9 . [SEr ...ueeeieiiiiiiiiiieeeeeiieeeeeeeeee [T e [ 13,361,459 |............ 7,970,610
Evergreen basket of USD Fixed Rate Paradigm Homes Charitabl Senior
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnriiii Jooviiiiiee e feeeeiies 66,111,210 |........... 38,004,221 | 10/24/2022 ..... 11/28/2048 ... CUPTENCY SWAD ..vvveeeeiiiinieeeeeins [ereeiiiiee e e G6892#-AA-5 . [SecUred .........coecueeeereiiiiieeeeens [ 1o e 66,111,210 |........... 38,004,221
Evergreen basket of USD Fixed Rate Paradigm Homes Charitabl Senior
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 40,912,520 |........... 26,144,300 | 10/24/2022 ..... 11/28/2048 ... CUPTENCY SWAD ..vvveeeereiiinieeeeeies [ereeiiiiee e e G6892#-AB-3 . [SecUred .........coecueeeeerrriineeneeens [ 1o e 40,912,520 |........... 26, 144,300
Evergreen basket of USD Fixed Rate University of Lancaster Senior Note
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 36,479,970 |........... 19,208,924 (10/24/2022 ..... 11/28/2048 ... CUPTENCY SWAD ..vvveeeeiiiinieeeeeins [ereeiiiiee e e GI308*-AA-1 . [SBr .eeeeeeeeeiiiiiiieeeeeeieeeeeeeeee [T [ 36,479,970 |........... 19,208,924
Evergreen basket of USD Fixed Rate University of Durham Senior
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii foviiiineeieeiieeeees feeeeiies 13,494,084 |............ 7,604,277 |10/24/2022 ..... 11/28/2048 ... CUPTENCY SWAD ..vvveeeereiiinieeeeeies [ereeiiiiee e e G9309#-AA-6 . |Unsecured Notes ..........ooooevvenens [T oo e 13,494,084 |............ 7,604,277
Evergreen basket of USD Fixed Rate University of East Angli Senior
57629*HR5 .. ABS Bank Loans and Corporate Bonds ..89,274,107 |........... 52,945,952 [10/24/2022 ..... 11/28/2048 ... Currency Swap (9288@-AB-1 . |Unsecured Notes .. . ...89,274,107 ... 52,945,952
Evergreen basket of USD Fixed Rate Cambr idge Housing Societ Senior
57629%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 36,984,716 |........... 25,430,480 | 10/24/2022 ..... 11/28/2048 ... CUPTENCY SWAD ..vvveeeereiiinieeeeeies [ereeiiiiee e e G1870%-AB-4 . [Secured Notes Series B ........ccccoe [2 eeeiiiiiiiiiiiiiiiiiiineen e 36,984,716 |........... 25,430,480
Evergreen basket of USD Fixed Rate Cambr idge Housing Societ Senior
57629*HR5 .. ABS Bank Loans and Corporate Bonds ..28,399,050 |........... 18,986,839 [10/24/2022 ..... 11/28/2048 ... Currency Swap G1870*-AA-6 . [Secured Notes Series A .. . ... 28,399,050 ...18,986,839
Evergreen basket of USD Fixed Rate College of Corpus Christ Senior
57629%HT1 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoooiiiiiiniiiiiis |oneee... 258,992,600 |.......... (26,443,440)........... (2,729,896) [ 10/26/2022 ..... 08/15/2052 ..... CUPTeNCY SWap .....cceereecuemeeeerenis foereeiunns (32,712,440) G2269#-AA-9 . Notes .....oooiiiiiiiiiiiiiiiiieeeeeen [T e 6,269,000 |[............ 3,798,994
Evergreen basket of USD Fixed Rate The Master, The Fellows Senior
57629%HT1 ... ABS Bank Loans and Corporate Bonds ..18,054,720 |........... 10,941,103 (10/26/2022 ..... 08/15/2052 ..... Currency Swap (58798-AA-6 . |Notes ... ...18,054,720 ...10,941,103
Evergreen basket of USD Fixed Rate Network Homes
57629%HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiinniiiii Jooviieiiec e feeeeieis 62,360,000 |........... 35,129,540 |10/26/2022 ..... 08/15/2052 ..... CUPTENCY SWAD ..vvveeeereiiinieeeeeies [ereeiiiiee e e GB428#-AM-2 . Note ....oeeriiuiiiiiiiiiiiiieceeens [T [ 62,360,000 |........... 35,129,540
Evergreen basket of USD Fixed Rate Duchy of Lancaster Senior Note
57629%HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Jooviiiiiec e feeeeiies 12,174,000 |............ 6,954,228 | 10/26/2022 ..... 08/15/2052 ..... CUPTENCY SWAD ..vvveeeeieiiirieeeeeies [ereeiiiee e e G2034#-AB-1 . [Series A ....cceeeeeerriiineieeiiiiiins [ 2 i feeeee 12,174,000 |............ 6,954,228
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 ........ccccovviiiiniiininins foonininnininiiiieenns o, 181,230,000 |........... 91,195,274 | 10/26/2022 ..... 08/15/2052 ..... CUPTENCY SWAP ..vvvvveerecvrerieeiiins [oereiiiiiee e 550044-CC-3 . 2019 ..evveeiiiiiiiiieieeiiiiieeeeeeens [ 1o [ 181,230,000 |........... 91,195,274
Evergreen basket of USD Fixed Rate Aroundtown SA Senior Unsecured
57629%HS3 .......... ABS Bank Loans and Corporate Bonds |1 .........cccccoeiiviniiiiiis |onee...213,608,440 |........... 65,635,170 |........... 52,745,974 10/26/2022 ..... 10/12/2033 ..... CUrrency SWap ......eooeecveeeeeeincnns foeeeinnns (22,657,080) Q0536E-ZZ-0 . Notes ......ccoecuvvveeeriiiiiiiieniiiinns [ 2 i [ 88,202,250 |........... 69,577,930
Evergreen basket of USD Fixed Rate
57629%HS3 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviiviininiiiinns fovrveiiiiiiiiiiiinieinns foreiinnnns 17,825,500 |.....ceenn. 13,550,765 | 10/26/2022 ..... 10/12/2033 ..... CUTTENCY SWAP wvvvvevnvernnreniereiiees [oreenerenniiieienens G7996#-AE-0 . | Segro plc Senior Note Series B .... [1 covvrreviriiiiiiiiiiiiiiinns Joeeeiins 17,825,500 |..euvennns 13,550,765
Evergreen basket of USD Fixed Rate Capital Investors Europe PBI
57629*HS3 .......... ABS Bank Loans and Corporate Bonds [ 1 ...ccevevviveiiiiiniiiiniiinnns foonreniniiiiiniiiniennns Joveiennnns 150,743,738 |..uueennnn 99,001,715 | 10/26/2022 ..... 10/12/2033 ..... CUTTENCY SWAP wvvevevnvernereniereiees [rreenerennieieeeneens G1847#-AB-0 . [Limited - Series B Senior Note ..... |1 ooverriiiiiiiiiiiiiiiiiines o 150,743,738 |.cvuneennns 99,001,715
Evergreen basket of USD Fixed Rate London School Of Economi Senior
57629*HU8 .......... ABS Bank Loans and Corporate Bonds |1 ..........cccccocceeereeiien |ooeeeee.. 108,755,400 |........... 28,176,810 |........... 21,076,138 [10/27/2022 ..... 11/27/2043 ... CUrrency SWap .......oooocceeeeeeiiiins |oveeinnns (11,919,440) G5560*-AB-0 . INote Ser .........cocoorriiiiiinnniriiee [T i o, 40,096,250 |........... 24,259,709
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Evergreen basket of USD Fixed Rate Canal & River Trust Senior Note Ser

57629*HU8 ... ABS Bank Loans and Corporate Bonds ...9,901,931 |............ 5,336,906 [10/27/2022 ..... 11/27/2043 ... Currency Swap G18198-AA-8 . |.. ....9,901,931 ....5,336,906
Evergreen basket of USD Fixed Rate University o

57620*HUB .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiiins foonininniciiiiiieneces foneiinnns 26,722,918 |........... 16,483,573 (10/27/2022 ..... 11/27/2043 ... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, G9302%-AD-1 . [Ser ..evveeieeiiiiiiiieeeeciiieeeeeeeen [T e 26,722,918 |........... 16,483,573
Evergreen basket of USD Fixed Rate Heathrow Funding Limited Senior

57629*HU8 .... ABS Bank Loans and Corporate Bonds ..51,726,799 |... ...29,456,723 (10/27/2022 ..... 11/27/2043 ..... Currency Swap G4R1JX-AY-7 . [Secured Notes Class A ... P VA ...51,726,799 ... 29,456,723
Evergreen basket of USD Fixed Rate Brussels Airport Company Senior

57620%HV6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvvienniniiins foovnnnnnns 61,752,000 |........... 59,702,211 |........... 40,814,184 (10/27/2022 ..... 02/22/2050 ..... CUrrency SWap ......eeeeeecuveeeeeenis foeeeiiinnns (5,939,600)........... (1,904,617) | B1401#-AE-7 . [Secured Notes ..........ccccoevvvunennns [2 cviiiiiiiiiiiiin fees 65,641,811 [........... 42,718,801
Evergreen basket of USD Fixed Rate Kingspan Securities 2017 Gtd Senior

57620%HN4 ... ABS Bank Loans and Corporate Bonds ... 207,703,020 |... ..(9,336,166) ... ..(6,431,389)| 10/27/2022 ..... 12/19/2028 ..... Currency Swap ... (20,046,460)|.. (14,929,299) [ G5264#-AW-9 . Note .. 2. ...10,710,204 ....8,497,910
Evergreen basket of USD Fixed Rate Koole

57620%H4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviviiiiiiiiis foovinnineiiiiiiinnnens foneiiinns 30,961,245 |........... 25,148,721 | 10/27/2022 ..... 12/19/2028 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, N50846-AB-7 . [Secured 2 e [ 30,961,245 |........... 25,148,721
Evergreen basket of USD Fixed Rate

57629%HI4 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvvevnveennveinnennnns fooeveniniiiiniiiinieinns foveiiinnens 28,651,287 |oeuveennns 25,178,321 [10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP wvvnvernvernererierennee [orernerenereiieneiieees [oreenereineeieeeees 399452-77-7 . |Groupe Holder S.A.S. Bank Loan .... [2 .icvveriiiiiiiiiiiiiiiiiiiiins Joeeeinns 28,651,287 |.ceuvnns 25,178,321
Evergreen basket of USD Fixed Rate Sodiaal International S. Senior

57629%HI4 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevvevvnveinniiinnennnns fooeveiiiiiiiiiiiinceinns forviiinnnns 95,498,699 |........... 78,656,490 |10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns F8494#-AB-2 . [Unsecured Notes .........coceeuuvernnnns 2 e e 95,498,699 |........... 78,656,490
Evergreen basket of USD Fixed Rate

57620%H4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovineniniiiiiiiennens foneiiinns 31,205,584 |........... 26,470,300 (10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP ..vvveveeeecurerreeenins foeriiiiiieeeeeiiiieens o, 62973*-72-9 . |NSI N V EURO LN FAC .......ccevnnnns 2 e [ 31,205,584 |........... 26,470,300
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Note

57620%H4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninniiiiiiiennens foneiiinns 15,491,022 |........... 13,221,963 (10/27/2022 ..... 12/19/2028 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, 479142-E%-8 . [Series C ..ccoeveeriiiiiniiniiiiiinnnns T [ 15,491,022 |........... 13,221,963
Evergreen basket of USD Fixed Rate Corbion N.V. Senior Subordinated

57620%H4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiiiins foovinnnnniiiiiiieenens foneiinnns 26,298,821 |........... 22,448,500 | 10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, N23198-AD-7 . Pebt ..oeevviiiiiiiiiiiiie 2 e [ 26,298,821 |........... 22,448,500
Evergreen basket of USD Fixed Rate Cadogan Estates Ltd Gtd Senior Note

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccovviuvviiiiiiiinns foonnnnnns 241,672,900 |.......... (13,916,742) |........... (5,340,232)| 10/27/2022 ..... 09/12/2030 ..... Currency Swap GI744#-AT-5 . oo 2 e [ 12,336,478 |............ 8,495, 161
Evergreen basket of USD Fixed Rate Knowsley Housing Trust Senior

57620%HX2 ... ABS Bank Loans and Corporate Bonds ..26,843,327 |........... 19,657,577 [10/27/2022 ..... 09/12/2030 ..... Currency Swap 65304*-AA-3 . [Secured . . ... 26,843,327 ...19,657,577
Evergreen basket of USD Fixed Rate RIT Capital Partners plc Senior

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 97,096,668 |........... 67,585,444 | 10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G7496*-AC-3 . [Note Ser .........ccocoiriiiiiiinnnennne 2 e [ 97,096,668 |........... 67,585,444
Evergreen basket of USD Fixed Rate University of West Londo Senior

57620%HX2 ... ABS Bank Loans and Corporate Bonds ..29,282,183 |...........21,600,713 [10/27/2022 ..... 09/12/2030 ..... Currency Swap G9302#-AC-9 . [Secured . ...29,282,183 ...21,600,713
Evergreen basket of USD Fixed Rate

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiniiiis Jooviinniiiniiiiiiinens foeeiiiinns 7,044,764 |............ 5,256,438 | 10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, G7737#-AC-8 . | SGN MidCo Limited Gtd Senior Secu [2 ........cccovveiveriiinnnnnns s 7,044,764 |............ 5,256,438
Evergreen basket of USD Fixed Rate Great Portland Estates Senior Note

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiviiiiiiiiins fooviniiieiiiiiiinenens feniiinnns 10,132,789 |............ 7,638,367 |10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G26858-AH-2 . [SEr ...vvveiiiiiiiiiiie e 2 e [ 10,132,789 |............ 7,638,367
Evergreen basket of USD Fixed Rate Wireless Infrastructure Senior

57620%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 57,451,943 |........... 47,302,324 |10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, G9720#-AA-7 . [Secured Notes ...........cccccecuueennns 2 e [ 57,451,943 |........... 47,302,324
Evergreen basket of USD Fixed Rate

57629%HX2 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnviennieinnennnns foorveiiiiiiniiiinieinns foreviennns 44,851,832 |........... 35,255,135 |10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns 756570-ZZ-3 . |Red Funnel Ferry Senior Term Loa . [2 .ecevvvrvviieiviiiiiiiniinns Joveeennnns 44,851,832 |........... 35,255,135
Evergreen basket of USD Fixed Rate University of Edinburgh Senior Note

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvviiiiiiiinns foonnnnnns 337,502,600 |........... (1,503,009)........... 15,470,345 (10/28/2022 ..... 10/26/2041 ... CUrrency SWap .....eeeeeevceveeneeninins foeeeinnns (31,515,720) |....vveeen (3,387,925)| GI3028-AB-3 . [SEr .....ccuvviiiiiiiiiiiiee e T [ 30,012,711 |........... 18,858,270
Evergreen basket of USD Fixed Rate

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiviiiiiiiiins fooviniiieiiiiiiinenens feniiinnns 30,260,527 |........... 19,194,084 (10/28/2022 ..... 10/26/2041 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G1128%-AC-2 . | BIRMINGHAM ARPT FIN PLC SR NT ..... 2 e [ 30,260,527 |........... 19,194,084
Evergreen basket of USD Fixed Rate Scottish Oriental Smaller Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveiniieininennns foorveiiniiiiniiiiniiinns foreviinnns 39,273,784 |........... 21,424,384 110/28/2022 ..... 10/26/2041 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G7896%-AA-3 . [Unsecured Notes .........ccoceeuuveennnes T s [oreeien 39,273,784 |....cou.... 21,424,384
Evergreen basket of USD Fixed Rate

57629*HY0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnviennieinnennnns foorveiiiiiiniiiinieinns foreviennns 42,496,175 |......u... 29,762,895 (10/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G2493#-AA-7 . |Crail Meters Limited - Term Loan . [2 .eeevverrnviiniiiiiiiiiiinns Joveeennnns 42,496,175 |ooveevnnnen 29,762,895
Evergreen basket of USD Fixed Rate Tottenham Hotspur Stadiu Gtd Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveiniieininennns foorveiiniiiiniiiiniiinns foreviinnns 12,890,935 |.......eenne 7,494,949 110/28/2022 ..... 10/26/2041 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees (9000#-AG-5 . [Secured Note Series C ....ovevuveennns [ 2 ceiiiiiiiiiiiiiiiiiinns o 12,890,935 |............ 7,494,949
Evergreen basket of USD Fixed Rate Bazalgette Tunnel Limite Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnvevnnveinnennns fooeveiiiiiiniiiiniinns foreviinnnns 98,997,907 |........... 49,515,088 |10/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns 60892#-AB-6 . [Secured Notes .......coeevuvvevunvennnen [2 o e 98,997,907 |.eevvnennns 49,515,088
Evergreen basket of USD Fixed Rate UK Power Networks Servic Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds [2 .....cceuvvevivieviiiininienins foonreniniiiiiniiiniennns foeevennnns 130,912,614 |........... 70,750,193 | 10/28/2022 ..... 10/26/2041 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G91608-AB-4 . [Unsecured Notes .......ecvveevvveennnes [ 2 ceviviiiiiiiiins o 130,912,614 |........... 70,750,193
Evergreen basket of USD Fixed Rate Knowsley Housing Trust Senior

57620%HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiviiinniiis foonnnnnns 174,033,900 |........... 16,683,444 |........... 19,540,445 | 10/28/2022 ..... 12/02/2040 ..... CUrrency SWap ......ooeeeevveeeeeeininns foevennns (16,578,940)........... (2,083,262) [ G5304*-AC-9 . [Secured .........ccceverririiuriennnnnnns 2 e [ 33,262,384 |........... 21,623,707
Evergreen basket of USD Fixed Rate King's College, London Senior Note

57620%HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiiiiins foonnnniniiiiiiiieeeees foneiiinns 64,570,002 |........... 36,680,091 (10/28/2022 ..... 12/02/2040 ... CUPTENCY SWap ..vvveveeeecurerrerenins foerieiiiiieeeiiiiieens o, G5258#-AB-3 . [Ser ...cvvviiiiiiiiiiiieeiiiiieeeeen [T e 64,570,002 |........... 36,680,001
Evergreen basket of USD Fixed Rate PRES & SCHOLARS ST MARY MAGDALEN SR

57620%HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins foovinniniiiiiiiinenens foneiiinns 14,695,321 |............ 8,557,036 (10/28/2022 ..... 12/02/2040 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G7228#-AB~6 . NT SER B ....oevvveviinriiincciiineenns [ 1 e 14,695,321 |............ 8,557,036
Evergreen basket of USD Fixed Rate Oxford Brookes Universit Senior

57629*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiinniiiiiie Joviiinnnniiiiiiiiinees foveeiinnns 19,604,697 |........... 12,779,004 |10/28/2022 ..... 12/02/2040 ... CUTTency SWap .....eeeeiicceeeeeriiiins |ooviiiiiiiiesiiiiiiieins foeieiiiiiiieieciians G68538-AC-0 . INote Ser .........coecriiiiiiiniiiiiiee [ ciiiiiiiiiiiiiiieiiiiieeens [, 19,604,697 |........... 12,779,004
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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 Tottenham Hotspur Limite Senior

57629*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinviiiniiinnns foovveiiniiiiiiiiinienns forviiinnns 11,895,352 |[..ceuveenns 7,749,313 (10/28/2022 ..... 12/02/2040 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees (9000#-AB-6 . [Secured Note Series B ......cooveevee [2 coviiviiiiiiiiiiiiiins o 11,895,352 |..ccuunennns 7,749,313
Evergreen basket of USD Fixed Rate Scottish Mortgage Invest Senior

57629*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnviivviiniiininns foorveiiniiiiiiiiinienns forviinnnns 61,945,642 |........... 34,222,883 |10/28/2022 ..... 12/02/2040 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G7895*-AH-9 . [Unsecured Notes .......ccevvvevuveennee [T oo o 61,945,642 |........... 34,222,883
Evergreen basket of USD Fixed Rate Dyson Finance Limited Gtd Senior

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvivviiiiiiiinns foonnnnnns 204,033,600 |......... (10,375,869) |........... (4,801,049)( 10/27/2022 ..... 06/27/2029 ..... CUrrency SWap .....eeeeeeevvveeneeninins foereennns (24,444,460 .......... (17,242,240) | G294AB-AH-2 . INote .....eeevveviinnnnineniiiiiiiineenees [T s o 14,068,591 |........... 12,441,191
Evergreen basket of USD Fixed Rate Brussels Airport Company Senior

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 17,485,595 |........... 15,422,755 | 10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, B1401#-AB-3 . [Secured .........ccccvuvereiiiiininnnnnns [ 2 iiiiiiiiiiiiiiiee fe 17,485,595 |........... 15,422,755
Evergreen basket of USD Fixed Rate Jones Lang LaSalle Finan Gtd Senior

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiiiiiiiiiins foovineinniiiiiiieennes feneiinns 25,573,803 |........... 21,683,119 (10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, 48021P-AG-7 . Note ....oeeiiiiiiiiiiiiiiiiiieeeiiiees [ 2 i [ 25,573,803 |........... 21,683,119
Evergreen basket of USD Fixed Rate

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiieennns feniiiinns 44,963,577 |...uveeenn 38,977,414 | 10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 09146#-7Z-8 . | Van Oord NV - EUR Term Loan ........ [2 ceevrriiiininneniiiiiinnnns foeninns 44,963,577 |...ovveennn 38,977,414
Evergreen basket of USD Fixed Rate

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccovviuviiiiiiiiins foovnnnenneiiiiiiiienenns foeeiiinns 132,676,739 |......... 117,971,083 | 10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, F2977#-AA-3 . |Elis S.A. Senior Note Series A ... [2 coccoorviiiiiiiniiiiiinnnnn foeenenns 132,676,739 |......... 117,971,083
Evergreen basket of USD Fixed Rate

57629%JA0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevnveennvvinvennnns fooeveiiniiiiniiiinienns foovviinnns 66,705,141 |........... 55,525,986 |10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens F85688-AF-6 . | Sonepar S.A. Senior Note Series C |2 .icevvveeveieiviriniiininiinns Joveeennnns 66,705,141 |.eeeennee 55,525,986
Evergreen basket of USD Fixed Rate Bidcorp Foodservice Inte Senior

57629%JA0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveiniieininennns foorveiiniiiiniiiiniiinns foreviinnns 18,498,892 |........... 16,089,954 |10/27/2022 ..... 06/27/2029 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G1267*-AB-5 . [Unsecured Notes .......ccevvvevuvvennne [ 2 coiiiviiiiiiiins e 18,498,892 |........... 16,089,954
Evergreen basket of USD Fixed Rate Plymouth Community Homes Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiviiiniiiis foonnnnnns 144,459,719 |.......ece. 6,977,203 |........... 13,180,042 | 10/28/2022 ..... 09/27/2042 ..... CUrrency SWap ......eeeeeecvveeneeninins foeeeennns (13,489,532) |........... (1,327,054) [ G7137#-AC-4 . [Secured .......cccuvverrevvinrennnennnnns | 1 s 20,466,735 |........... 14,507,096
Evergreen basket of USD Fixed Rate University of Glasgow Senior Note

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiniiiins fovnnnnniciiiiiieeeens feneiinnns 48,613,866 |........... 28,323,985 |10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G9303#-AC-8 . [Ser .cvvveiieriiiiiiiee e [T e 48,613,866 |........... 28,323,985
Evergreen basket of USD Fixed Rate University of Birmingham Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnviiinviiiiiiininns foovveiiniiiiiiiiiiieines foreiiinens 29,409,100 |........... 17,371,873 1 10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens G9304*-AA-5 . [Unsecure .....vvevevveniiiiiiiieineeene [ 1 e 29,409,100 |..ceuneenns 17,371,873
Evergreen basket of USD Fixed Rate University of Keele Senior Note Ser

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininiiiins foviininniiiiiiiieenees foneiiinns 26,197,365 |........... 17,205,699 (10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, GI306#-AB=7 . |-eeeurreeeeeeeiiieee e [T [ 26,197,365 |........... 17,205,699
Evergreen basket of USD Fixed Rate South East Water Limited Gtd Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevniviinviiiniininne foovviiiniiiiiiiiinieines forviiennns 16,961,375 |.uuvenennn 10,476,878 |10/28/2022 ..... 09/27/2042 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees (82798-AB-4 . [Secured Note Series 2 .....ccevvveenns [ 2 coiiiiiiiiiiiiiiins o 16,961,375 |....nennns 10,476,878
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviivviniiininne foovviiiiiiiiiiiiniinns feeviienens 12,536,595 |...vvevnnnes 7,828,955 (10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns 65383*-AD-1 . [Secured Notes .......coeevuvvevunvennnen [ 2 coiiiiiiiiiins o 12,536,595 |............ 7,828,955
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*JD4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 116,031,600 |............. (487,670) [..evvvennnes 3,048,075 (10/31/2022 ..... 03/31/2034 ..... CUrrency SWap ......eooeeeveeeeeeininns foeeinnnns (11,382, 720) |........... (3,150,226)  G4622#-AP-4 . |Unsecured Notes Series B ............ |1 coooiiiiiiiiniiiiiiinnns |ooeiiinnns 10,895,080 |............ 7,098,301
Evergreen basket of USD Fixed Rate Bromford Housing Group L Senior

57629*JD4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foviiinniiciiiiiieneees foneiins 51,341,111 [.......... 34,331,285 | 10/31/2022 ..... 03/31/2034 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G1608#-AA-1 . [Secured Notes .........cccoevvvcunennns [T oo e 51,341 111 |.......e 34,331,285
Evergreen basket of USD Fixed Rate Metropolitan Housing Tru Senior

57629*JD4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiiss foovininniciiiiieneeces foneiiinns 60,309,234 |........... 42,376,088 (10/31/2022 ..... 03/31/2034 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, G6043#-AF-2 . [Secured Notes .........cccoevvvvcneennns [T oo e 60,309,234 |........... 42,376,088
Evergreen basket of USD Fixed Rate Transmission Finance DAC Senior

57629%JC6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooeviuvvieiiiiiinns foonnnnnns 123,989,250 |........... 60,511,334 |........... 51,235,436 |10/31/2022 ..... 06/28/2039 ..... CUrrency SWap ......eooeecveeeeeeincnns foeeeinnns (11,721,490) |........... (8,042,471) [ GI0068-AD-8 . [Secured ........ccvvererviiuveenneniiins |2 ciiiiiiiiiineceiieeeeeees | 72,232,824 |........... 59,277,907
Evergreen basket of USD Fixed Rate Molkerei Alois Muller GM Senior

57629%JC6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuiiiinniiiis Jooviiiniiiniiiiiiinens foeeiiiinns 9,117,673 |............ 6,481,394 (10/31/2022 ..... 06/28/2039 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, D5472#-A0-3 . [Note Series M ........ccocveveeriiiiiinn [ 2 cniiiiiiiiiii e 9,117,673 |............ 6,481,394
Evergreen basket of USD Fixed Rate Rheinkalk Holding GmbH Senior Note

57629%JC6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiinenens foeeiiinns 54,727,343 |........... 43,865,080 (10/31/2022 ..... 06/28/2039 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, D70028-AB-3 . [Series A=2034 ..........cccceiiiiiiiiins [ 2 iiiiiiiiiee [ 54,727,343 |........... 43,865,080
Evergreen basket of USD Fixed Rate Knowsley Housing Trust Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiniiinns foonnnnnns 166,457,590 |........... 10,355,825 |........... 16,243,585 (10/31/2022 ..... 12/02/2035 ..... CUrrency SWap ......oooeevvveeeeeeininns foeeeinnns (16,487,502)........... (2,392,354) [ G5304*-AB-1 . [SecUred .........coecuvvereeeviiuvnennnnns [2 rveeiiiiiiiiiieeeeiineeeees foeeeees 26,843,327 |........... 18,635,939
Evergreen basket of USD Fixed Rate Bankers Investment Trust Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 64,833,928 |........... 41,245,083 | 10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, GO746%-AA-0 . Note ....oeorviiieeeiiiiiiiiiiieeniinens [T e 64,833,928 |........... 41,245,083
Evergreen basket of USD Fixed Rate PRES & SCHOLARS ST MARY MAGDALEN §

57620*JE2 ... ABS Bank Loans and Corporate Bonds |2 .. .. 14,695,321 |............ 9,192,169 [10/31/2022 ..... 12/02/2035 ..... Currency Swap G7228#-AA-8 . . ... 14,695,321 ....9,192,169
Evergreen basket of USD Fixed Rate Oxford Brookes Universi

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiinenens foeeiiinns 19,604,697 |........... 13,437,281 (10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G68538-AB-2 . Note Ser .........cocvviiiiiiiiiiiininns [2 i [ 19,604,697 |........... 13,437,281
Evergreen basket of USD Fixed Rate Tottenham Hotspur Limite Senior

57629%JE2 .... ABS Bank Loans and Corporate Bonds |2 .. 5,947,676 |... ... 4,295,715 (10/31/2022 ..... 12/02/2035 ..... Currency Swap (9000#-AA-8 . [Secured Note Series A ... ....5,947,676 ... 4,295,715
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 31,459,957 |........... 20,804,802 (10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G31226-AD-0 . [Secured Notes .........cccoovvvvcuvvennns [ 2 oiiiiiiiiiiiiniiii [ 31,459,957 |........... 20,804,802
Evergreen basket of USD Fixed Rate Great Portland Estates P Senior

57629%JE2 ... ABS Bank Loans and Corporate Bonds |2 .. ..32,149,893 |... ...21,005,421 (10/31/2022 ..... 12/02/2035 ..... Currency Swap 626858-AL-3 . [Unsecured Notes ... 32,149,893 ...21,005,421
Evergreen basket of USD Fixed Rate AVI Global Trust PL

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnns |oevinns 173,400,000 |........... 19,198,633 |........... 21,952,804 | 11/01/2022 ..... 12/14/2036 ..... Currency Swap G15128-AA-8 . [Series A GBP .......covevviinnnnnnenns [ 1o e 36,538,633 |........... 25,714,244
Evergreen basket of USD Fixed Rate University of Stirling Senior Note

57629*JF9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccevviiiinnniiiiie foviiinnniiiiiiiiiiinees foveeiinnns 22,017,723 |........... 15,398,466 | 11/01/2022 ..... 12/14/2036 ..... CUTTency SWap .....eeeeiicceeeeeriiiins |ooviiiiiiiiesiiiiiiieins foeieiiiiiiieieciians G9302*-AB-5 . [Ser .....ccciiiiiiiiiiiiiiiiiiiieeiiene [ 1o o, 22,017,728 |........... 15,398,466
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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 Howard De Walden Estates Gtd Senior

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins fooviniiniciiiiiieeeees feneiiinns 20,081,386 |........... 12,717,166 | 11/01/2022 ..... 12/14/2036 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, G4622#-AM=1 . Note ..eeevrriiniiiiieiiiiiiiieeecens [T e 20,081,386 |........... 12,717,166
Evergreen basket of USD Fixed Rate Heriot Watt University Senior

57629*JF9 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnviivviiniiininns foorveiiniiiiiiiiinienns forviinnnns 33,057,281 |........... 24,374,935 | 11/01/2022 ..... 12/14/2036 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G4410%-AB-5 . [Unsecure ......ceeuvvevnnverinieniiieninee [ 2 i e 33,057,281 |.ccuvnennns 24,374,935
Evergreen basket of USD Fixed Rate Tottenham Hotspur Stadiu Gtd Senior

57629*JF9 .......... ABS Bank Loans and Corporate Bonds [ 1 ...cceevviinviiiniiiiniiinnns Joonviiiiiiiiiiciiiniiins Joieeiinens 6,445,467 |............ 4,028,628 [11/01/2022 ..... 12/14/2036 ..... CUPTENCY SWAP wvvnvevnvennerenierennee [reernerenieeenereiienes [oreeneeeiineieneeeeeees G9000#-AF-7 . [Secured Note Series B ......coceevveee [2 teviiiiiiiiiiiiiiiiiiiiiiins foereiieens 6,445,467 |............ 4,028,628
Evergreen basket of USD Fixed Rate Hightown Housing Association

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiinns fooniininiiiiiiiieeeens foneiinnns 17,702,744 |........... 12,543,206 (11/01/2022 ..... 12/14/2036 ..... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, G4569#-AB-0 . [Limited .....ccoveiiiiiiiiiiiiiii [T [ 17,702,744 |........... 12,543,206
Evergreen basket of USD Fixed Rate Heathrow Airport Limited Senior

57629*JF9 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviiviininiininns foovviiiniiiiiiiiinienns forevinnnns 58,967,855 |........... 40,840,590 [11/01/2022 ..... 12/14/2036 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G4378*-AL-3 . [Secured Notes .......coeevuvverunvennnen [2 i e 58,967,855 |........... 40,840,590
Evergreen basket of USD Fixed Rate

57629%JG7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoevivviiiiiiiinns foonnnnnns 191,094,020 |........... (1,116,983)|....eeenennn (670,053)| 11/01/2022 ..... 07/14/2032 ..... CUrrency SWap ......eeeeeecvveeneeninins foeeeennns (18,422,400) |......... (14,070,306) [ G1591#-BJ-0 . |Britvic PLC Senior Notes Series 0 |2 ......ccccvviiiiiiinniinnnnis Joeeeinnnnns 17,305,417 |........... 13,400,253
Evergreen basket of USD Fixed Rate Molkerei Alois Muller GM Senior

57620%JG7 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinieiniiiiiiiineees foneiinnns 34,024,485 |........... 25,563,212 | 11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, D5472#-AP-5 . Note Series L .....oocovviuvveeneiiiiins [ 2 eiiiiiiiiiiiiiiien e 34,024,485 |........... 25,563,212
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57620%JG7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 37,790,660 |........... 29,687,631 [11/01/2022 ..... 07/14/2032 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, F3152%-Ad-3 . Notes .....ooovvvvieiieniiiiiiiiniiiiinns [ 2 i [ 37,790,660 |........... 29,687,631
Evergreen basket of USD Fixed Rate Dawsongroup plc Senior Note Series

57620%JG7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 16,307,836 |........... 12,921,386 (11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, G2687%-AB=5 . B .evveieeiiiiriiinieiiiiiine s [ i feeee 16,307,836 |........... 12,921,386
Evergreen basket of USD Fixed Rate

57629*JG7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnviennieinnennnns foorveiiiiiiniiiinieinns foreviennns 31,494,343 |........... 28,171,097 | 11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns N7660#-AY-3 . [ SHV Holdings NV Guaranteed Notes . [2 .....cceevvireiviiinviinnniinns Jovevennnnns 31,494,343 |........... 28,171,097
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Notes

57620%JG7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiiiiiins fooniniinniiiiiiiennees foneiinnns 30,743,847 |.....oenn 26,127,567 (11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, 479142-F#-3 . [Sustainability-Linked Series A ..... [1 .ocoooiiiiiiiniiiiiinns o 30,743,847 |........... 26,127,567
Evergreen basket of USD Fixed Rate Groupe Holder S.A.S. Senior

57629*JG7 .......... ABS Bank Loans and Corporate Bonds |2 .....ecevevvnviivnveinnennns foorveiniiiiiiiiiniiinns foovviinnnns 14,806,844 |........... 14,429,340 |11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens F4832#-AC-0 . [Unsecured Notes .......ccevvvevuvvennne [ 2 coiiiiiiiiiiiins o 14,806,844 |........... 14,429,340
Evergreen basket of USD Fixed Rate Dechra Pharmaceuticals P Senior

57629*JG7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveiniieininennns foorveiiniiiiniiiiniiinns foreviinnns 19,781,700 |........... 20,780,133 | 11/01/2022 ..... 07/14/2032 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees 243435-B*-4 . [Unsecured Notes ......ccevuvvevuvvennne [ 2 coiiiiiiiiis e 19,781,700 |........... 20,780,133
Evergreen basket of USD Fixed Rate Origin Housing Limited Senior

57629%JH5 .. ABS Bank Loans and Corporate Bonds 4,982,076 |............ 9,681,630 | 11/01/2022 ..... 10/06/2032 ..... Currency Swap G6774*-AD-6 . [Secured .... ... 17,848,356 ... 14,525,297
Evergreen basket of USD Fixed Rate Bazalgette Tunne

57620*JH5 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovinenneiiiiiiieneens foneiiinns 61,921,860 |........... 46,286,899 | 11/01/2022 ..... 10/06/2032 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G0B92#-AA-8 . [SecUred ..........ccceuverereiiininninnns [ 2 iiiiiiiiiiiieciee [ 61,921,860 |........... 46,286,899
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Gtd Senior

57629*JH5 .. ABS Bank Loans and Corporate Bonds ..33,182,500 |...........24,814,320 [11/01/2022 ..... 10/06/2032 ..... Currency Swap 631226-AB-4 . [Secu .. ...33,182,500 ...24,814,320
Evergreen basket of USD Fixed Rate Peel Ports

57629*JH5 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevvevnveinnviinnennnns fooeveiiniiiiniiiinieinns foveviinnns 12,122,000 |...eeenneee 9,499,615 | 11/01/2022 ..... 10/06/2032 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G6970*-AX-4 . [Secured Notes .......coeevuvvevunvennnen [2 i e 12,122,000 |.evureennnns 9,499,615
Evergreen basket of USD Fixed Rate Colombo BidCo Limited Senior

57629*JH5 .. ABS Bank Loans and Corporate Bonds ..17,812,080 |... ... 17,794,745 (11/01/2022 ..... 10/06/2032 ..... Currency Swap (2283#-AG-8 . [Secured Notes .. ...17,812,080 ... 17,794,745
Evergreen basket of USD Fixed Rate Lowland Investmen

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvieennnnins |oevinnns 310,627,067 |.......... (12,811,294)[............ 6,171,177 | 11/01/2022 ..... 10/06/2037 ..... Currency Swap G5676#-AA-9 . Note ....oooiiiiiviiiiiiiiiiiieeeiiens [T [ 17,366,970 |........... 12,446,306
Evergreen basket of USD Fixed Rate Quadgas Midco Limited Fixed Rate

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovnnninniiiiiiiienenns [oeeiiinns 138,275,892 |......... 106,004,388 |11/01/2022 ..... 10/06/2037 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, G7304#-AD-9 . [BUAT ...vvverreeiiiiieeeeeiiiiieeeeeiies [ 2 iieeeeeiieee e feeeee 138,275,892 |......... 106,004, 388
Evergreen basket of USD Fixed Rate Plymouth Community Homes Senior

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiiiiiiniiins fooninenneiiiiiiinenees foneiinnns 21,512,234 |........... 16,500,180 | 11/01/2022 ..... 10/06/2037 ..... CUPTENCY SWAP ..vvveererecvrerreeeiins foerieiiinneeeiiiiieees o, G7137#-AB-6 . [Secured ..........cccuveerrrivinnenenens [T o e 21,612,234 |........... 16,500, 180
Evergreen basket of USD Fixed Rate University of Keele Senior Note Ser

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 27,535,600 |........... 19,201,724 (11/01/2022 ..... 10/06/2037 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, GI306#-AA-9 . |-eeeereiieeeeiiee e [T [ 27,535,600 |........... 19,201,724
Evergreen basket of USD Fixed Rate

57629%JJ1 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnviennieinnennnns foorveiiiiiiniiiinieinns foreviennns 61,921,860 |........... 46,385,713 [ 11/01/2022 ..... 10/06/2037 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns (3620#-AA-1 . |ForCapital Limited Senior Secured [2 ....covevvvreiviriiviinniiinns Jovneennnns 61,921,860 |........... 46,385,713
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Gtd Senior

57620%JJ1 ... ABS Bank Loans and Corporate Bonds ..33,182,500 |........... 22,512,470 [11/01/2022 ..... 10/06/2037 ..... Currency Swap 631226-AC-2 . [Secu .. . ...33,182,500 ...22,512,470
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 |............ 8,852,739 [11/01/2022 ..... 10/06/2037 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns 65383%-AC-3 . [Secured Notes .......covevuvvevunvennnen [2 o e 13,177,000 [...ccvnneenn 8,852,739
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

57620%JJ1 ... ABS Bank Loans and Corporate Bonds 4,815,081 |............ 2,731,953 | 11/01/2022 ..... 10/06/2037 ..... Currency Swap G2711*-AA-7 . |Notes ... ....4,815,081 ... 2,731,953
Evergreen basket of USD Fixed Rate University o

57620*JK8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinninnnnns |oevinns 160,260,800 |............ 2,693,754 | 11,451,369 [ 11/02/2022 ..... 11/24/2051 ... CUrrency SWap ......eeeeeecvveeneeninins foeeeennns (17,254,560) |............. (108,878) [ GIB03#-AB-0 . [Ser ....eevvrrvrrreereriiiiiineeeiiinene | 1 s 19,048,314 |........... 11,560,247
Evergreen basket of USD Fixed Rate Vale of Aylesbury Housin Senior

57629* K8 ... ABS Bank Loans and Corporate Bonds ..72,001,938 |... ...32,836,597 [11/02/2022 ..... 11/24/2051 ..... Currency Swap G9312%-AB-3 . [Secured Notes .. ...72,001,938 ... 32,836,597
Evergreen basket of USD Fixed Rate

57629* K8 .......... ABS Bank Loans and Corporate Bonds [ 1 ....ceeeviiniviiinviiiniiinnns Joonreiiiiiiiiiiiiineeins Joeeeeiinens 2,643,851 |............ 1,655,654 |11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns (6260#-AB-7 . | MORhomes plc Senior Secured Notes [2 ....ccevvvvevniiiinniinnniinnns fovveennnenns 2,643,851 [oooeennnennn 1,655,654
Evergreen basket of USD Fixed Rate Magna Housing Limited Senior

57629* K8 .......... ABS Bank Loans and Corporate Bonds [ 1 ...ccceviivviienniinnniiinnns foonvininiiiiniiiiniiinns fovniiennnns 11,365,869 |.....ceunnee 5,407,083 [11/02/2022 ..... 11/24/2051 ..... CUTTENCY SWAP wevvevnnvernnreennreennee forrenereensreenerennnnee foereneerenserenserenaees G5744#-AA-7 . [Secured Notes .....ceovvevuvvrvnvennnnen [ 1 i o, 11,365,869 |.....ceunnes 5,407,083
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STATEMENT AS OF JUNE 30, 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 The MDS Estates Limited Senior

57629* K8 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinviiiniiinnns foovveiiniiiiiiiiinienns forviiinnns 39,801,069 |........... 17,770,162 [ 11/02/2022 ..... 11/24/2051 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees 65695%-AA-0 . [Unsecured Notes .......ceevvevuvvennee [ 1o o 39,801,069 |........... 17,770,162
Evergreen basket of USD Fixed Rate The MDS Estates Limited Senior Note

57620*JK8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiies fooviinniniiiiiiiinenens foneiiinns 31,014,416 |........... 15,144,926 (11/02/2022 ..... 11/24/2051 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G5695%-AD-4 . [Series D ...cceveeiicuriiiieniiiinnnnns [T e 31,014,416 |........... 15,144,926
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

57620* K8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiininiiiins fooviiinnniciiiiiiinnens feneiiiiinnns 123,358 | 69,990 | 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G2711%-AA=7 . Notes ...eeveriicumeeininiiiiiiieeeeiins [ 1 e 123,358 |.veieieeenne 69,990
Evergreen basket of USD Fixed Rate Duchy of Lancaster Senior Unsecured

57620%JL6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiinininniniss fooinnnnnns 90,275,000 |........... 24,885,559 |........... 15,163,187 | 11/02/2022 ..... 11/17/2050 ..... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (9,545,600)............. (121,473) [ G2034#-AA-3 . [Notes ........cccovuvrierriiinnnnnnniiiiins [2 i [ 34,431,159 |........... 15,274,660
Evergreen basket of USD Fixed Rate Nor thumber land Estates L Senior

57629%JL6 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviiviininiininns foovviiiniiiiiiiiinienns forevinnnns 64,033,679 |........... 26,816,461 | 11/02/2022 ..... 11/17/2050 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees 666588-AB-9 . [Unsecured Notes .......cceovvevuvvennee [ 1 oo e 64,033,679 |........... 26,816,461
Evergreen basket of USD Fixed Rate TIWAG-Tiroler Wasserkraf Senior

57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvuviiiiniiins foeinnnnnns 56,197,920 |........... 33,621,821 |........... 28,649,630 | 11/02/2022 ..... 12/15/2035 ..... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (5,816,320)........... (4,506,015) [ ABB8BA-AC-3 . INote ......ccoevvvereiirnenieeiiiiinennes | 1 | 39,438,141 |........... 33,155,645
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinieiniiiiiiiineees foneiinnns 21,594,663 |........... 16,123,161 | 11/02/2022 ..... 12/15/2035 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, F3152%-AK-0 . Notes ......cooevuvvevreriiiiiiiinniiiins [ 2 i [ 21,594,663 |........... 16,123,161
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 |........... 21,734,747 | 19,238,595 | 11/02/2022 ..... 06/08/2036 ..... CUrrency SWap ......eeeeeecveeeeeennins foeeeiiinnns (7,594,665)........... (5,675,581)G15128-AB-6 . [Series B EUR .........coccuveeeeeviccnne | 1o s 29,329,412 |........... 24,914,176
Evergreen basket of USD Fixed Rate Akiem Holding SAS Green Senior

57620*N2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiiss fooviininniciiiiiieeeees feneiiinns 28,699,142 |........... 17,944,079 (11/02/2022 ..... 06/08/2036 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, F1000#-AC-2 . [Notes Series A .......ocoocvveeriiiiins [2 iiiiiiiiiiiiiniiiee fes 28,699,142 |........... 17,944,079
Evergreen basket of USD Fixed Rate Capital Investors Europe PBI

57629%N2 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviivviniiininne foovviiiiiiiiiiiiniinns feeviienens 26,439,973 |..euennnnn 16,061,647 [11/02/2022 ..... 06/08/2036 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G1847#-AC-8 . [Limited - Series C Senior Note ..... [1 covvrreiiiiiiiiiiiiines o 26,439,973 |..eeennnen 16,061,647
Evergreen basket of USD Fixed Rate British Empire Securitie Senior

57620%KL4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvuviininiiiins foeinnnnnns 34,573,000 |........... 19,214,319 |........... 14,339,430 | 11/02/2022 ..... 11/01/2037 ..... CUrrency SWap ......eeeeeecvveeeeeenis foeneiiinnns (3,640,000)|........... (2,851,211)[G15128-AC-4 . |Unsecure .........ccceeevevvvnveeenennnes | 1o s 22,854,319 |........... 17,190,641
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57620%KL4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviuviiiiiiiiins foovnnnniniiiiiieeenees feneiiinns 16,195,997 |........... 11,737,301 | 11/02/2022 ..... 11/01/2037 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, F3152%-AL-8 . Notes .......ccccvrvveeriiiiniiiinniiiins [2 i [ 16,195,997 |........... 11,737,301
Evergreen basket of USD Fixed Rate Coventry University Senior Note Ser

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuvviiiiiiiinns foonnnnnns 139,919,000 |........... 26,669,3% |........... 25,289,582 | 11/03/2022 ..... 11/14/2034 ... CUrrency SWap ......oeeeeecvveeeeeninins foeeeennns (15,470,520) ..o (4,326,623) [ G2479#-AB-3 . [...vvvvrrrnnnnnnnnnnnnnnnnininnnnnnnnnnneeens | 1o e 42,139,914 |........... 29,616,205
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 .....cceveevnveenveinineinnns foovveiniiiiiiiiinieinns foreviinnnns 12,105,611 |oueeeenneee 8,841,678 | 11/03/2022 ..... 11/14/2034 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G4622#-AN-9 . [Unsecured Notes Series A ...oveevee [ 1 coiiiiiiiiiis o 12,105,611 [ooveevnneen 8,841,678
Evergreen basket of USD Fixed Rate 1887 Company Ltd Senior Secured

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 20,663,643 |........... 15,969,677 |11/03/2022 ..... 11/14/2034 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G6750%-AF-9 . Note Series F ........coccovveeriviiiins [ 2 eiiiiiiiiiiiiniie [ 20,663,643 |........... 15,969,677
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvevunievnniiiiniennns Joonveiiiiiiiiniiiineiins Joveeeiinens 9,772,779 |..ccvunnennn 6,997,483 [11/03/2022 ..... 11/14/2034 ..... CUPTENCY SWAP wvvnvernvernerennerennne [reeeeeeniereiieneiienes [oreeereenrrieeeeenes 64622#-AS-8 . [Unsecured Notes Series E ....oceovee [ 1 coveiniiiiiniiies oo 9,772,779 |.cevvnennns 6,997,483
Evergreen basket of USD Fixed Rate Moto Investments Limited Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiiiiiiniiins fooninenneiiiiiiinenees foneiinnns 60,728,554 |........... 43,031,158 | 11/03/2022 ..... 11/14/2034 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G6300#-AB-9 . [Secured Notes .........cccoevvvcuveennns [2 oviiiiiiiiiiiiiie [ 60,728,554 |........... 43,031,158
Evergreen basket of USD Fixed Rate Peel Ports PP Finance Lt Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnveennvvinvennnns foorveiiiiiiiiiiinienns foreviennnns 11,532,869 |............ 8,607,703 | 11/03/2022 ..... 11/14/2034 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G6970*-AY-2 . [Secured Notes .......coeevuvvevunvennnen [ 2 coiiiiiiiiiins o 11,532,869 |.evvveennnns 8,607,703
Evergreen basket of USD Fixed Rate

57629°KJ9 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvieennnnnns |oeninns 278,348,060 |........... (8,140,085) |........... (3,662,065) | 11/02/2022 ..... 11/30/2031 ... CUrrency SWap ......eeeeeecvveeneeninins foeeeennns (29,430,360) |.......... (21,422,884)| X2145%-AD-8 . [Elenia Verkko Oyj Gtd Senior Note |2 ....ccccooviiiuiiiiniiiiinnns fovninenns 21,290,305 |........... 17,760,819
Evergreen basket of USD Fixed Rate Americold Realty Trust Senior

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveinnviinnennins fooeveiiniiiiniiiinieinns foreiiinnnns 42,034,642 |........... 29,694,453 |11/02/2022 ..... 11/30/2031 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees 03063#-AD-6 . [Unsecured Notes ........ceovvevuvvennne [ 2 coiiiiiiiiiiiins e 42,034,642 |........... 29,694,453
Evergreen basket of USD Fixed Rate Molkerei Alois Muller GM Senior

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnveeniiiinnennnns foorveiiiiiiiiiiincinns feovvinnnnns 23,776,497 |........... 16,929,292 | 11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns D5472#-AL-4 . [Unsecured Notes .......ceevvvevunvennne [ 2 coiiiiiiiiiins e 23,776,497 |.ccuvnnn. 16,929,292
Evergreen basket of USD Fixed Rate Sodiaal International S. Senior

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveinnviinnennins fooeveiiniiiiniiiinieinns foreiiinnnns 37,477,316 |.eeueenns 28,904,242 111/02/2022 ..... 11/30/2031 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees F8494#-AC-0 . [Unsecured Notes .......ceevvevuvvennne [ 2 coiiiviiiiiiiiins o 37,477,316 |.ccuvneenns 28,904,242
Evergreen basket of USD Fixed Rate Shurgard Self Storage S. Senior

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnviennieinnennnns foorveiiiiiiniiiinieinns foreviennns 31,157,944 |........... 21,898,286 | 11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns L8367#-AG-8 . [Unsecured Notes ........covvevuvvennne [ 2 coiiiiiiiiiiins e 31,157,944 |........... 21,898,286
Evergreen basket of USD Fixed Rate Vilmorin & Cie SA Senior Unsecured

57629*KJ9 ... ABS Bank Loans and Corporate Bonds |2 .. ..55,517,081 |...........44,516,683 [11/02/2022 ..... 11/30/2031 ... Currency Swap FO768#-AB-9 . ...55,517,081 ...44,516,683
Evergreen basket of USD Fixed Rate

57629°KJ9 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiinenens foeeiiinns 88,370,282 |........... 70,255,776 (11/02/2022 ..... 11/30/2031 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, F20008-AA-6 . Notes ........cccovvvireriiiiniiiiniiiinns [ 2 i [ 88,370,282 |........... 70,255,776
Evergreen basket of USD Fixed Rate

57629*KJ9 ... ABS Bank Loans and Corporate Bonds |2 .. ..25,212,897 |... ..19,161,292 | 11/02/2022 ..... 11/30/2031 ..... Currency Swap F9731#-AJ-6 . |Vicat SA Senior Unsecured Notes .. ...25,212,897 ...19,161,292
Evergreen basket of USD Fixed Rate

57629%KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovviuviiiiiniiinns foonnnnnns 250,562,150 |........... 10,375,931 |........... 18,001,248 | 11/03/2022 ..... 12/22/2031 ... CUrrency SWap ......eooeecveeeeeeincnns foeeeinnns (27,218,870) ........... (9,011,876)| G41338-AA-1 . | Grosvenor Limited Senior Note Ser [2 ........occovvviiiiiiiinnnnns foeeeninns 37,594,801 |........... 27,013,124
Evergreen basket of USD Fixed Rate Porterbrook Rail Finance Senior

57629*KH3 ... ABS Bank Loans and Corporate Bonds |2 .. .. 13,549,798 |........... 10,286,984 [11/03/2022 ..... 12/22/2031 ... Currency Swap G7178*-AD-6 . [Secured .... ... 13,549,798 ...10,286,984
Evergreen basket of USD Fixed Rate Howard De Wa

57629%KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foonininnniiiiiiieenees feeneiinnns 11,295,780 |............ 8,173,467 |11/03/2022 ..... 12/22/2031 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G4622#-AL-3 . Note .....oooiiiiiiiiiiiiiiiiineniiens [T [ 11,295,780 |............ 8,173,467
Evergreen basket of USD Fixed Rate South East Water Limited Gtd Senior

57629*KH3 .......... ABS Bank Loans and Corporate Bonds [2 ....ccceveevviivniiininiinnns foveriiiniiiiniiinniiinns fooniiennnns 34,041,361 |........... 26,091,569 [11/03/2022 ..... 12/22/2031 ..... CUTTENCY SWAP wevvevnnvernnreennreennee forrenereensreenerennnnee foereneerenserenserenaees (82798-AA-6 . [Secured Note Series 1 ....ocevveeenne [2 tiiiiiiiiiiiiiiiiiiiiiins Joieieiins 34,041,361 [..ounnennns 26,091,569
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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 Beacon Finco S.a.r.| Senior Secured

57620%KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovvvuviiiiiiiiins foovnninnniiiiiiiennees feneiiinns 30,204,948 |........... 23,370,916 | 11/03/2022 ..... 12/22/2031 ... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, L0808#-AC-1 . |Note Series B .........cccovveerrviiinns [ 2 eviiiiiiiiiiiiniiiiieen fes 30,204,948 |........... 23,370,916
Evergreen basket of USD Fixed Rate

57629*KH3 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvvvnveinniiinnennnns fooeveninieiiniiiinienns fooeviinnns 21,178,921 |.eueeenns 15,280,239 |11/03/2022 ..... 12/22/2031 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G1151#-AB-0 . [Bellway Plc Senior Note Series B . [2 .icvverrvirniiiiiiiiiiiiiiins Joveeennnns 21,178,921 |........... 15,280,239
Evergreen basket of USD Fixed Rate TP REIT Propco 2 Limited Senior

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovnniiinciiiiiieeeees foneiinnns 57,311,925 |........... 38,891,286 (11/03/2022 ..... 12/22/2031 ... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G8655#-AA-8 . [Secured Notes ..........cccovvvcveennns [T oo e 57,311,925 |........... 38,891,286
Evergreen basket of USD Fixed Rate Breedon Group Plc Senior Note

57629%KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 20,523,349 |........... 14,375,793 (11/03/2022 ..... 12/22/2031 ... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, G1320%-AB-0 . [Series B .....ccceeveiiiiiiiiiiiiiiiiies [ 2 i [ 20,523,349 |........... 14,375,793
Evergreen basket of USD Fixed Rate SOUTH STAFFORDSHIRE PLC GBP FAC A

57620%KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiiiiiiiiiins foovineinniiiiiiieennes feneiinns 36,979,836 |........... 27,355,164 | 11/03/2022 ..... 12/22/2031 ... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, 781837-YY-9 . |LN = ISSUED DEC 2021 .......ccccvvvvens [2 eveiiiiiiiiiiiiiciiiiieenen fees 36,979,836 |........... 27,355,164
Evergreen basket of USD Fixed Rate

57629%KH3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiieennns feniiiinns 32,555,070 |........... 29,327,720 | 11/03/2022 ..... 12/22/2031 ... CUPTENCY SWAP ..vvvveeerecvnereeeenins [oereiiinieneeeisiiiieees oo | e, DP Wor Id Ltd-SENIOR UNSECURED ..... |2 ..oooviiiiiiiiiiiiiiiiieeeiis Joeeeiiins 32,555,070 |......c... 29,327,720
Evergreen basket of USD Fixed Rate ERMEWA HLDG SECD SR INITIAL PP NTS

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovviivvieiiniiinns fooinnnnns 234,948,546 |........... 43,965,542 |........... 39,844,923 | 11/04/2022 ..... 12/11/2031 ... CUrrency SWap .....eeeeeeevvveeneeninins foereennns (24,973,252) |......... (18,119,796) [F3152*-AG-9 . [2019-2 ......eevviiiiriiiiniiiiiiiiiieenns | 2 s [eeeeiinns 68,938,794 |........... 57,964,719
Evergreen basket of USD Fixed Rate Lineage Treasury Europe Senior

57629*KG5 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuveevuvveiiniininienins foonreniiiiiiiniiinienins fovneennnns 138,514,126 |........... 97,917,752 [ 11/04/2022 ..... 12/11/2031 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens N5269@-AB-4 . [Unsecured Notes Series D ....oceeeeee |2 ceviiiiiiiiiiiiiiiiiiiiiiiiies foreeeins 138,514,126 |........... 97,917,752

Futbol Club Barcelona Senior

Evergreen basket of USD Fixed Rate Secured Note Series B1 (Amortizing)

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiiiiniiiiis Jooviiniieeieiiieeees feeeeeeis 29,038,329 |........... 24,811,126 [11/04/2022 ..... 12/11/2031 ... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e EB444E-AF-1 . |oooeiiiieiiiieiieccciieeecceiiieees [ 2 e [ 29,038,329 |........... 24,811,126
Evergreen basket of USD Fixed Rate Futbol Club Barcelona Senior

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 ......cccooeoiiiiiiiiiiiiiis Jooviinieeeieiiiiieeees feeeeeees 33,186,640 |........... 26,825,799 | 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 33,186,640 |........... 26,825,799
Evergreen basket of USD Fixed Rate DENTSPLY Sirona Inc. Senior Note

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. .. (15,163,765)|......... (10,491,103) [ 11/04/2022 ..... 12/07/2029 ..... Currency Swap 24906P-C#-4 . [Ser ... ....5,743,484 ... 4,845,366
Evergreen basket of USD Fixed Rate Sirona Dental Services G Senior

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiiiiiiis fooviiiinee e feeeeeiis 17,230,482 |........... 14,536,098 (11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vveeeeeriiinreeeeeine foreeiiiie e eeiiiees foreeee e D8286#-AD-2 . [Note Ser .......cccceererriiiiiiiiiniies [ 2 i [ 17,230,452 |........... 14,536,098
Evergreen basket of USD Fixed Rate

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. ..63,355,248 |...........51,692,510 [11/04/2022 ..... 12/07/2029 ..... Currency Swap B95508-AB-7 . | Umicore SA Senior Note Ser ......... ...63,355,248 ...51,692,510
Evergreen basket of USD Fixed Rate Laurent-Perrier Group Senior

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 ......ccccoeoiiiiiiiiiiiiiis Jooviinineeieiiiieeees feeeeeeis 13,029,091 |........... 11,163,550 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e F5662#-AA-6 . JUNSECUIE ...oeeeeriiiiiiiieeiiiiiiieeees [ 2 i [ 13,029,091 |........... 11,163,550
Evergreen basket of USD Fixed Rate

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. ..37,574,341 |........... 32,576,944 [11/04/2022 ..... 12/07/2029 ..... Currency Swap B95508-AD-3 . | Umicore SA Senior Note Series B ... ...37,574,311 ... 32,576,944
Evergreen basket of USD Fixed Rate Akiem Holding SAS Senior Secured

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiniiiiis Jooviniiee e feeeeeies 19,479,246 |........... 15,930,786 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e F1000#-AB-4 . Notes (Bullet) ......oooovcoieriiiiiiis [ 2 ieiiiiiiii e 19,479,246 |........... 15,930,786
Evergreen basket of USD Fixed Rate Electrocomponents plc Senior Notes

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiriiriiis Joviiinieee e feeeeiiis 5,490,128 |............ 4,649,785 (11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e 285205-B#-7 . [Series C ..ceeveeerreiiinieeniiiiiinnes [ 2 i e 5,490,128 |............ 4,649,785
Evergreen basket of USD Fixed Rate

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccooeiiiiiiiiiiiiiiis Jooviiniiee e feeeeeiis 43,749,059 |........... 37,306,413 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e N3527#-AA-7 . | Getec Infra NL BV Term Fac ......... [2 oooevriiiiiininniiiiiieens foees 43,749,059 |........... 37,306,413
Evergreen basket of USD Fixed Rate GETEC INFRA NLBV-2021 EUR Fixed

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiiiiniiiiis Jooviieiieeieiiiiieeees feeeeeies 15,637,246 |........... 12,392,091 (11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e D30028-AA-4 . |Incremental Term Loan ........ccccoees [ 2 oeeiiiiiiiiiiiiiiiiiieeen fees 15,637,246 |........... 12,392,091
Evergreen basket of USD Fixed Rate

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooeiiiiiiiriiriiis Jooviiinieee e foeeeiiis 1,477,908 |............ 1,406,059 |11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e U74079-AP-6 . | Netflix Inc-SENIOR UNSECURED ...... [2 ..eeererriiiiimiiiiiiiiiinees o 1,477,903 |.....oeeeeen 1,406,059
Evergreen basket of USD Fixed Rate Mettler-Toledo Internati Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 ......cccoooiiiiiieineiiiins fooiinnns 292,527,085 |........... 11,078,069 |........... 10,369,059 (11/04/2022 ..... 08/19/2030 ..... CUPTeNCY SWap .....cceereecuemeeeerenis foereeiunns (31,027,845)|.......... (23,847,376)| 592688-B#-1 . INote .......coeerivcummieiriiiiiiiiiiiiies [ 2 i o 42,105,914 |........... 34,216,435
Evergreen basket of USD Fixed Rate

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......ccooeiiiiiiiiiiiiiiis Jooviiniiee e feeeeeiis 69,158,204 |........... 61,308,238 [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 69,158,204 |........... 61,308,238
Evergreen basket of USD Fixed Rate Envol Investments Limite Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiiiiniiiiis Jooviieiieeieiiiiieeees feeeeeies 34,090,176 |........... 28,310,073 [11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G3076%-AE-6 . [Secured Notes ........cccceeevrviuennnns [ 2 eeiiiiiiiiiiiii i fe 34,090,176 |........... 28,310,073
Evergreen basket of USD Fixed Rate

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiniiiiis Jooviniieeieiiiiieeees feeeeeiis 36,296,928 |........... 30,187,368 [11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e 556069-22-8 . |MacqPisto SAS Senior Term Loa ..... [2 ..oooeeriiiiiinniriiiiiineens foeeiniie 36,296,928 |........... 30, 187,368
Evergreen basket of USD Fixed Rate Irish Residential Proper Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoooiiiiiiiiiiiiiis fooviiiineeieiiiiieeees feeeeeies 27,326,971 |.....oeee 21,477,979 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G49408-AA-4 . [Secured Notes ........cceeeviriiuennnns [ 2 eiiiiiiiiiiii [ 27,326,971 |- 21,477,979
Evergreen basket of USD Fixed Rate FIL Limited Senior Unsecured Notes

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiniiiiis Jooviniieeieiiiiieeees feeeeeiis 15,556,418 |........... 12,872,016 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G3B0T*-AB=9 . |eeireiiieiiiiiieie e [ 2 e feeeeee 15,556,418 |........... 12,872,016
Evergreen basket of USD Fixed Rate Dyson Finance Limited Guaranteed

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Joviiniieiieiiiieeeees feeeeeies 46,605,859 |........... 44,171,998 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vveveeeriienreereeine foreeiiiiie e eeiiiees foreeee e G294A8-AK-5 . [Series A Senior Notes ...........cooeo [T oo s 46,605,859 |........... 44,171,998
Evergreen basket of USD Fixed Rate Safran Group Senior Unsecured Notes

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiieiiiiis Jooviiniiee e feeeeeiis 55,085,428 |........... 46,884,939 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vveveeeeiiinreeeeeine [oreeiieie e eeiiiees foreeee e FTT548-AC-7 . |eeeireiieeiiiiiieieeecciiieeeeeeiiieees [ 2 e feeeeeeee 55,085,423 |........... 46,884,939
Evergreen basket of USD Fixed Rate University of Edinburgh Senior Note

57629%KD2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccceeeiiceveiieiiiins |ooeiiinnnss 58,747,500 |............ 5,221,358 |............ 5,499,396 | 11/07/2022 ..... 04/05/2046 ..... CUIrency SWap ........oooccceeeeeeeiiis foeeeeaunnes (8,011,500)|........... (2,542,570) | 693028-AC-1 . [Ser ....oocceveeeeeiiiiiinneeniiiieeeeees [T o 13,232,858 |............ 8,041,966
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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 USD Fixed Rate Gibraltar Capital Assets Senior

57620%KD2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovvvuviiiiiiiiins foovnninnniiiiiiiennees feneiiinns 57,675,683 |........... 35,724,810 | 11/07/2022 ..... 04/05/2046 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, X3204#-AB-4 . [Secured .......cccoeeiiiiiiiiiiiiiiiiiiins |2 i [ 57,675,683 |........... 35,724,810
Evergreen basket of USD Fixed Rate Laurent-Perrier Group Senior

57629% KC4 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccooevivviiiiiiiinns foonnnnnns 159,348,640 |........... (4,151,378)........... (2,101,742) 11/07/2022 ..... 11/29/2030 ... CUrrency SWap ......eooeecveeeeeeincnns foeeeinnns (18,396,400)[.......... (14,642,119) | F5662#-AB-4 . [Unsecured Notes ..........cccccvvcinn |2 coiiiiiiniiiiiiiiiinccciiiees o 14,245,022 |........... 12,540,377
Evergreen basket of USD Fixed Rate

57629*% KC4 ......... ABS Bank Loans and Corporate Bonds |2 .....ecevvevvnvevnnvevniennnns forvemnniiiiiiiiniiinns fovvennnns 174,630,111 |.......... 140,201,420 | 11/07/2022 ..... 11/29/2030 ..... CUPTENCY SWAP wvvnvevnvennerenierennee [reernerenieeenereiienes [oreeneeeiineieneeeeeees F3806Z-MM-5 . [FFP SA Senior Unsecured Notes ..... |1 covierviiiiiiiiiniiiiniiiinns Jooneennns 174,630,111 [.......... 140,201,420
Evergreen basket of USD Fixed Rate PRES & SCHOLARS ST MARY MAGDALEN SR

57629*KB6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiinininniniss fooinnnnnns 41,179,875 |............ 9,016,736 |............ 6,020,617 | 11/07/2022 ..... 12/08/2045 ..... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (5,678,585)........... (2,161,696) | G7228#-AC-4 . INT SER C ..evvvvvreeinniiinneiiinieenees [ 1 fees 14,695,321 |............ 8,182,313
Evergreen basket of USD Fixed Rate Dunedin Income Growth In Senior

57629*KB6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviviiiiiniiniiins foovininniiiiiiiieeeens feneiiinns 38,340,618 |........... 22,413,555 | 11/07/2022 ..... 12/08/2045 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, G2867#-AA-5 . [Secured .........coccuveerieiiinnennnnns [T e 38,340,618 |........... 22,413,555
Evergreen basket of USD Fixed Rate Arqiva PP Financing plc Gtd Senior

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoevivviiiiiiiinns foonnnnnns 174,986,912 |............ 6,657,102 |........... 10,726,652 | 11/07/2022 ..... 12/31/2029 ..... CUrrency SWap ......eeeeeecvveeneeninins foeeeennns (23,952,165).......... (12,193,348) | GOSB6*~AC-3 . [SECU ...vvvvvreereiirrreieeeiiiiiiieeeeies [ 2 ceiiiiiiee e [ 30,609,267 |........... 22,920,000
Evergreen basket of USD Fixed Rate BUK Infrastructure Issuer PLC -

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevveevnveennviinnennins fooeveiinviiiiiiiinieinns forvvinnnns 19,207,192 |........... 13,008,613 | 11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP wvvnvevnvennerenierennee [reernerenieeenereiienes [oreeneeeiineieneeeeeees G1745*-AM-3 . [Senior Note Series B .....ccovvevevvenn [2 coiiiiiiiiiiiiiiiinns o 19,207,192 |......ens 13,008,613
Evergreen basket of USD Fixed Rate

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 49,536,121 |........... 32,801,202 | 11/07/2022 ..... 12/31/2029 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, GO176@-AA-7 . | ALLIANCE TR PLC ...evvvvveeeiiinennes [ 1 [ 49,536,121 |........... 32,801,202
Evergreen basket of USD Fixed Rate Argiva Financing No 1 Li Gtd Senior

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis fooviinniinniiiiiienens foeeiiinnns 4,454,387 |......oe.n 4,493,698 | 11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, (el ToIo i o I L R 7 N 4,454,387 |............ 4,493,698
Evergreen basket of USD Fixed Rate STERIS Corporation Senior Note Ser

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninniiiiiiiennens foneiiinns 25,617,924 |........... 21,841,694 | 11/07/2022 ..... 12/31/2029 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, GBAT2H-AE-1 . |eeeeeeiieeeeeiiiee e [ 2 i [ 25,617,924 |........... 21,841,694
Evergreen basket of USD Fixed Rate 1887 Company Ltd Senior Secured

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiiiins foovinnnnniiiiiiieenens foneiinnns 20,906,744 |........... 17,573,058 | 11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, G6750%-AE-2 . |Note Series E ........coocvveereviiins [ 2 iviiiiiiiiiiniiie fe 20,906,744 |........... 17,573,058
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior Secured

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviivieiniiiiins foovinnnnnniiiiiiieneees feniiiinns 25,627,590 |........... 20,501,999 | 11/07/2022 ..... 12/31/2029 ... CUPTENCY SWap ..vvveeeeeecureereeeniins foerieiiiiieeeiiiiiiens o, L0808#-AB-3 . |Note Series A .......cocvveeriiiiiins [ 2 iiiiiiiiiiiiiiie [ 25,627,590 |........... 20,501,999
Evergreen basket of USD Fixed Rate SOUTH STAFFORDSHIRE PLC GBP FAC B

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinninnciiiiiieeeees foniiiinns 57,820,705 |........... 41,101,067 |11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, 781837-ZZ-5 . |LN = ISSUED DEC 2021 .......ccccvvvvnns [ 2 eveiiiiiiiiiiiiiciiiiiienen feees 57,820,705 |........... 41,101,067
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 |........... 30,277,368 |........... 23,250,493 | 11/07/2022 ..... 12/11/2033 ... CUrrency SWap ......eeeeeecvveeeeeenis foeneiiinnns (4,814,300)........... (2,367,373) [ GB774*<AC-8 . |eeeeeeeeieiiiiieiiiiiiiiiiii [T s 35,091,668 |........... 25,617,866
Evergreen basket of USD Fixed Rate

57629*J25 ... ABS Bank Loans and Corporate Bonds |2 .. 6,646,008 |............ 4,714,222 | 11/07/2022 ..... 12/11/2033 ... Currency Swap G7737#-AD-6 . | SGN MidCo Limited Gtd Senior Secu ....6,646,003 . 4,714,222
Evergreen basket of USD Fixed Rate

57629%JZ5 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvevuniinniiininienins Joonvemiiiiiiiniiiineiins Joveeeiiens 4,433,095 |....ceennnen 3,207,313 [11/07/2022 ..... 12/11/2033 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G1591#-BF-8 . [Britvic PLC Senior Notes Se ........ [2 wevevviiiiiiiiiiiiiiiiiiiiiins fooreeneens 4,433,095 |....eennnen 3,207,313
Evergreen basket of USD Fixed Rate QPH Finance Co. Pty. Ltd Gtd Senior

57620%JY8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviininiiins foeinnnnnns 61,834,505 |........... 17,862,795 |........... 11,875,351 | 11/07/2022 ..... 08/14/2029 ..... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (3,632,704) ........... (3,610,258) [ Q7794#-AF-0 . [SECU ..eeevuvreeieeiiiiiiiieeciiiiineees |2 e [ 21,495,499 |........... 15,485,609
Evergreen basket of USD Fixed Rate Servco Australia Pty Ltd Senior

57620%JY8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 31,415,500 |........... 27,650,251 | 11/07/2022 ..... 08/14/2029 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, 08458*-AA-0 . Note Ser ........ccoveviiiiiiiiniiinninns [2 i [ 31,415,500 |........... 27,650,251
Evergreen basket of USD Fixed Rate Coates Group Pty Ltd Senior Note

57620%JY8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 24,181,920 |........... 19,426,230 (11/07/2022 ..... 08/14/2029 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 026008-AD-2 . [Series 2022-D (AUD) ......ceevvvviinnn [2 eviiiiiiiiiinii [ 24,181,920 |........... 19,426,230
Evergreen basket of USD Fixed Rate Lilly Japan Financing Go Senior

57629*JX0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiniiins foeinnnnnns 48,513,122 |........... 69,197,256 |........... 37,755,630 | 11/07/2022 ..... 11/15/2049 ..... CUrrency SWap ......eeeeeecvveeeeennins foeeeiiinnns (1,105,468 ........... (2,838,596) [ J3891#-AC-6 . [Note Series C .....coevvvvvvvcnnnnnnnnns | 1o s 70,302,724 |........... 40,594,226
Evergreen basket of USD Fixed Rate Australian Laboratory Se Senior

57620%JW2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviininiiins foeinnnnnns 65,036,160 |........... 38,257,920 |......eenn 30,763,681 (11/08/2022 ..... 07/17/2034 ..... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (2,177,280 |...vvenenne (637,923) [ Q0846#-AA-4 . [Unsecured Notes ........cccoevcuveennns [2 ceviiiiiiiiiiiiiiiii e 40,435,200 |........... 31,401,604
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 |........... 22,599,117 | 11/08/2022 ..... 07/17/2034 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, 026008-AF-7 . [Series 2022-F (AUD) ......ccceevveveie [2 eviiiiiiiiiiiiiciiiieen [ 31,091,040 |........... 22,599,117
Evergreen basket of USD Fixed Rate Qantas Airways Limited Senior

57620%JV4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvvienniniiins foovnnnnnns 64,370,000 |........... 67,332,480 |........... 50,845,853 | 11/08/2022 ..... 06/25/2031 ..... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (2,310,000)|........... (1,324,467) [ 74726M-A%-0 . [Secured Notes ........ccovvvuveirrennns |2 ciiiiiiiiiiiiiiiiieeeccces | 69,642,480 |........... 52,170,320
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 |........... 82,459,210 |........... 61,912,590 | 11/09/2022 ..... 05/11/2032 ..... CUPTency SWap .....eeeeeecveeereriiins foeriiinnnnnns (742,614) ... 123,110 [L2289#-AB-7 . |-eevveereeeeeiiiiieeeeiiiieeeeeiiieeeees | 2 s [ 83,201,824 |........... 61,789,480
Evergreen basket of USD Fixed Rate 0BB Produktion GmbH Senior

57620%J19 ... ABS Bank Loans and Corporate Bonds |1 .. 20,044,000 ... ..21,264,413 |........... 12,989,485 [11/09/2022 ..... 10/14/2040 ... Currency Swap ..(1,792,000) .. ...(1,059,705)| A5791*-AA-9 . [Unsecured Notes ...23,056,413 ... 14,049,190
Evergreen basket of USD Fixed Rate Scottish Mortgage Inves

57620%JS1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvvieiiiiiins foeinnnnnns 46,466,369 |........... 23,546,484 |........... 16,622,992 (11/09/2022 ..... 06/04/2038 ..... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (4,899,914)[..cccvvrnnnns (995,409) [ G7895*-AE-6 . [Note Ser ........ccceeeviviveeineriiii | 1 | 28,446,398 |........... 17,618,401
Evergreen basket of USD Fixed Rate

57629*JS1 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevevvnveenniiinnennns fooeveiniiiieiiiiniiinns fereviinnnns 22,613,961 |........... 17,548,452 [ 11/09/2022 ..... 06/04/2038 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns (6260#-AA-9 . | MORhomes plc Senior Secured Notes |2 ....cveevvvieivirinviinnviinns Joveeennnnns 22,613,961 |....o.ens 17,548,452
Evergreen basket of USD Fixed Rate WestConnex Finance Compa Senior

57629*JR3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooovvivvieniniiins foeinnnnnns 39,645,360 |........... 45,961,200 |........... 29,128,982 | 11/09/2022 ..... 06/15/2041 ... CUrrency SWap ......oeeeeecveeeeeeenins foeneiiinnns (1,162,800) [...eeveennnnee 393,607 |Q9609*-AD-0 . [Secured Notes ..........ccccoevvvvunnnns [2 cviiiiiiiiiiiiiiii fe 47,124,000 |........... 28,735,375
Evergreen basket of USD Fixed Rate

57629%J05 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvieniiniins foeinnnnnns 52,181,884 |........... 55,207,591 |........... 46,851,318 [11/09/2022 ..... 11/30/2027 ... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (5,427,49) |......ee..n (2,649,312) | G2735%-AA-9 . [Great Rolling Stock Co PLC/The ... |2 .iccuviireiiiiiiiiiieniiiinns foiiiieens 60,635,087 |........... 49,500,630
Evergreen basket of USD Fixed Rate

57629*J05 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoviiiviiiiiiiiins |oviiiinnniiiiiiiiiiiiess foeeiiinnns 4173444 |............ 4,273,770 [11/09/2022 ..... 11/30/2027 ... CUTTency SWap .....eeeeiicceeeeeriiiins |ooviiiiiiiiesiiiiiiieins foeieiiiiiiieieciians O0NQBG-FI-1 . | Newcastle Estate A2 ......ccoceeveeees [2 covveiiiiiiiiiiiiiiiiiiiinnss o, 4.173,444 |............ 4,273,770
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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
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Evergreen basket of USD Fixed Rate Origin Finance 2 plc Senior Secured

57620*JP7 ... ABS Bank Loans and Corporate Bonds ....329,572,503 |......... (20,638,137)|... .. (4,530,453)| 11/10/2022 ..... 12/11/2028 ... Currency Swap ... (13,771,347)| G6774*-AB-0 . |.. ...12,633,001 .... 9,240,894
Evergreen basket of USD Fixed Rate BUK Infrastructure Issuer -

57629%P7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnveennivinnennnns foorveiiiiiiiiiiiiniiines foreiinnnnns 57,363,676 |........... 44,071,219 [11/10/2022 ..... 12/11/2028 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens G1745*-AJ-0 . [Senior Note Series H ....oeevuvvevneen [2 coiiiiiiiiiiiins o 57,363,676 |........... 44,071,219
Evergreen basket of USD Fixed Rate Porterbrook Rail Finance Senior

57629*JP7 ... ABS Bank Loans and Corporate Bonds ..31,490,734 |...........25,381,890 [11/10/2022 ..... 12/11/2028 ... Currency Swap G7178*-AB-0 . [Secured . ...31,490,734 ...25,381,8%0
Evergreen basket of USD Fixed Rate

57629%P7 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvevunieinniiiiniennns Joonvemiiiiiiiniiiineiins Joeeeeiinens 2,153,218 |..........oe 1,728,269 |11/10/2022 ..... 12/11/2028 ..... CUPTENCY SWAP wvvvvernrevnerennnrennns [reererenereiieneiieees [rreenereineeieeeeens G1591#-BC-5 . [Britvic PLC Senior Notes Se ........ [2 wevevviriviiiiiiiiiiiiiiiiiins fooreinieens 2,153,218 [ocoeevnneenn 1,728,269
Evergreen basket of USD Fixed Rate Great Portland Estates Senior Note

57620*JP7 ... ABS Bank Loans and Corporate Bonds ..11,906,027 |............ 9,420,778 [11/10/2022 ..... 12/11/2028 ... Currency Swap G26850-AG-4 . ... 11,906,027 ....9,420,778
Evergreen basket of USD Fixed Rate

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiniiiis Jooviinniinniiiiiiinens foeeiiinnns 8,215,756 |............ 6,532,937 | 11/10/2022 ..... 12/11/2028 ... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, G41338-AE-3 . [Series A ...occvveereiiiiiiiinnniiiiins [ 2 i o 8,215,756 |............ 6,532,937
Evergreen basket of USD Fixed Rate Tritax Big Box REIT plc Senior Note

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviviuviiiiiiiiins foovinnnnneiiiiiiinnnns foniiiinns 66,947,702 |........... 53,808,016 [11/10/2022 ..... 12/11/2028 ... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, GIO75*-AA-2 . [Series A ..occcveeereiiiiiienniniiiines [ 2 i [ 66,947,702 |........... 53,808,016
Evergreen basket of USD Fixed Rate

57629%P7 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevvevvnveinniiinnennnns fooeveiiiiiiiiiiiinceinns forviiinnnns 13,236,826 |........... 10,209,551 | 11/10/2022 ..... 12/11/2028 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G1151#-AA-2 . [Bellway Plc Senior Note Series A . [2 .iovvieiiiiiiiiiiiiiiiiiiiiins Joeeeinns 13,236,826 |........... 10,209,551
Evergreen basket of USD Fixed Rate Aedifica SA Senior Unsecured Notes

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 42,525,288 |........... 31,822,463 | 11/10/2022 ..... 12/11/2028 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, B1000#-AA-0 . |.. 2 e e 42,525,288 |........... 31,822,463
Evergreen basket of USD Fixed Rate Cubitt Global LLC Senior Secured

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 58,206,640 |........... 53,653,239 |11/10/2022 ..... 12/11/2028 ... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, 22982*-AA-4 . Notes .......oocceiiiiiiiiiiiiinniiins [T [ 58,206,640 |........... 53,653,239
Evergreen basket of USD Fixed Rate Cubitt Global LLC Senior Secured

57620*JP7 ... ABS Bank Loans and Corporate Bonds ..57,060,204 |...........53,591,176 [11/10/2022 ..... 12/11/2028 ... Currency Swap 22982*-AB-2 . |Notes Series 6 ... . ...57,060,204 ...53,591,176
Evergreen basket of USD Fixed Rate Great Rolling Stocl

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuvvieiiiiiinns foonnnnnns 296,292,208 |........... 14,873,956 |........... 23,550,463 |11/10/2022 ..... 10/31/2034 ..... CUrrency SWap ......oooeevvveeeeeeininns foeeeinnns (30,165, 787) ........... (8,744,580)  G26868-AB-4 . [Secured .........cceeererriiuiiiiiiniiins |2 ciiiiiiiiiienieenecen [ 45,039,743 |........... 32,295,043
Evergreen basket of USD Fixed Rate Anno 2017 Joint Holding Senior

57629*KP5 ... ABS Bank Loans and Corporate Bonds ..55,413,937 |........... 46,042,936 [11/10/2022 ..... 10/31/2034 ..... Currency Swap 00183F-AA-3 . [Secured .... ... 55,413,937 ... 46,042,936
Evergreen basket of USD Fixed Rate

57620%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooevvuviiiiniiiins fooviinninniiiiiiinnnes foneiiiiiinns 223,718 |.eveeeennns 202,349 [11/10/2022 ..... 10/31/2034 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, E67328-AA-3 . | ITEMOSA 3.40% ..ooovvnrrinneeiiiiienns [ 2 i e 223,718 e 202,349
Evergreen basket of USD Fixed Rate Dudgeon Offshore Wind Lt Senior

57629*KP5 ... ABS Bank Loans and Corporate Bonds .. 13,243,272 |... ..10,725,972 | 11/10/2022 ..... 10/31/2034 ..... Currency Swap G2854#-AA-0 . [Secured Notes .. ... 13,243,272 ...10,725,972
Evergreen basket of USD Fixed Rate Eruca Investments

57629*KP5 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevnveinnviininennnns foreveniniiiiiiiiinieinns foreiinnnns 57,945,443 |........... 45,103,948 [11/10/2022 ..... 10/31/2034 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees X2313#-AA-6 . [Secured Notes ......ccevveeruveeninvenins |2 civiiiiiiiiiiieeieeeieenn e 57,945,443 |........... 45,103,948
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior Secured

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiviiiiiiiiins fooviniiieiiiiiiinenens feniiinnns 27,326,044 |........... 20,885,944 | 11/10/2022 ..... 10/31/2034 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, L0808#-AG-2 . |Note Series F ........coccovveeriviiiins [ 2 oviiiiiiiiiiiniie [ 27,326,044 |........... 20,885,944
Evergreen basket of USD Fixed Rate Peabody Trust Senior Secured Notes

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovnnninniiiiiiiienenns [oeeiiinns 122,629,252 |........... 87,424,019 | 11/10/2022 ..... 10/31/2034 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, GB954#-AD-4 . |eeeerrieiaeeeiiiee e [T [ 122,629,252 |........... 87,424,019
Evergreen basket of USD Fixed Rate Forth Ports Finance plc Senior

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiuiiiiniiiiins fooviniinniiiiiiieenens feeneiinnns 35,733,626 |........... 27,537,908 | 11/10/2022 ..... 10/31/2034 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, G3646#-AB-9 . [Secured ..........ccceuverriiiiiiiiiiinnns [ 2 iiiiiiiiiiiee fe 35,733,626 |........... 27,537,908
Evergreen basket of USD Fixed Rate

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvviiiiiiiinns foonnnnnns 209,999,655 |........... (8,558,524)............ 1,763,669 | 11/14/2022 ..... 12/12/2027 ... CUrrency SWap ......eeeeeecvveeneeninins foeeeennns (34,367,565).......... (17,193,954)| G3461@-AA-5 . [VIVID Housing Limited .........cooeee |1 coiiiiiiiiiiiiiiiiiins o 25,809,041 |........... 18,957,623
Evergreen basket of USD Fixed Rate Newlon Housing Trust Senior Secured

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiiiiiins fooniniinniiiiiiiennees foneiinnns 43,910,840 |........... 31,133,580 | 11/14/2022 ..... 12/12/2027 ... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, GB462%-AA-9 . |-eenieieieee e [T [ 43,910,840 |........... 31,133,580
Evergreen basket of USD Fixed Rate Dyson Finance Limited Senior Note

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis fooviinniinniiiiiienens foeeiiinnns 7,289,625 |............ 5,317,500 (11/14/2022 ..... 12/12/2027 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G294AB-AC-3 . [8r ..cvvveiieeiiiiiiieeeeiiineeeeeeen [T e 7,289,625 |............ 5,317,500
Evergreen basket of USD Fixed Rate University of West Londo Senior

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 26,353,965 |........... 19,930,654 (11/14/2022 ..... 12/12/2027 ... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, G9302#-AB-1 . [SecUred .........coveuvverereiiinnnnnnnns [ 2 evieiiiiiiiieeeccciieeeen fe 26,353,965 |........... 19,930,654
Evergreen basket of USD Fixed Rate Severn Trent Water Limit Senior

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 90,024,647 |........... 72,895,880 (11/14/2022 ..... 12/12/2027 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G8056%-AB-5 . Note Ser .........coceeiriiiiinnniiiniins [2 i [ 90,024,647 |........... 72,895,880
Evergreen basket of USD Fixed Rate Peel Ports PP Finance Lt Senior

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiniiins foovnnninniiiiiiinnnees foneiinnns 19,863,439 |........... 17,135,651 | 11/14/2022 ..... 12/12/2027 ... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, G6970%-AJ-5 . [Secured ..........ccceureeriiiiiiiiinnnns [2 i [ 19,863,439 |........... 17,135,651
Evergreen basket of USD Fixed Rate liorkspace Group plc Senior Note Ser

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiiiiiiniiins fooninenneiiiiiiinenees foneiinnns 23,991,792 |........... 20,338,230 | 11/14/2022 ..... 12/12/2027 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, GI7B6#-AE-4 . |eeeeereeeeeeeeiiiieeeeeiiiee e [ 2 i [ 23,991,792 |..oeveeeenn 20,338,230
Evergreen basket of USD Fixed Rate National Express Group P Senior

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 .........ccccovvviuvieiiiiiiss |ooviininniniiiiiiiennns foeeenns 111,546,681 |........... 94,930,804 | 11/14/2022 ..... 12/12/2027 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 636012-A8-5 . Note Series A .......oooccveereiiiiins [ 2 iiiiiiiiiii [ 111,546,681 |........... 94,930,804
Evergreen basket of USD Fixed Rate University of Brighton Senior

57620%LF6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeviviiiiiiiiinns foonnnnnns 224,801,721 |............ 8,969,006 |........... 14,262,657 (11/14/2022 ..... 07/31/2039 ..... CUrrency SWap .......ooeeevvveeeeenninns foeeeinnns (26,966,703)........... (9,242,172)| G9288#-AA-1 . [Secured .........ooevvvvuiieininiiiiis |2t o 35,935,700 |........... 23,504,829
Evergreen basket of USD Fixed Rate EQUITIX SOLAR FINCO 4 LTD GBP TERM

57620*LF6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foonininnniiiiiiieenees feeneiinnns 18,034,070 |........... 15,607,491 | 11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G3087#-AA-7 . LN oo [ 2 i [ 18,034,070 |........... 15,607,491
Evergreen basket of USD Fixed Rate

57629*LF6 .......... ABS Bank Loans and Corporate Bonds [2 ....ccceveevviivniiininiinnns foveriiiniiiiniiinniiinns fooniiennnns 79,290,716 |..eueeenns 66,213,819 | 11/14/2022 ..... 07/31/2039 ..... CUTTENCY SWAP wevvevnnvernnreennreennee forrenereensreenerennnnee foereneerenserenserenaees (8408#-AA-8 . [St. James's Oncology Sr Note ...... [1 coiiiiiiiiiiiiiiiiiiiiiiinns Joveieinnnes 79,290,716 |...ouveenn. 66,213,819
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Evergreen basket of USD Fixed Rate

57629*LF6 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnveennveinvennnns foovveiiiiiiniiiinieinns fovvviinnnns 29,146,686 |........... 23,635,880 [11/14/2022 ..... 07/31/2039 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees 302500-2Z-9 . |FCC Energy Limited Senior Secured [2 ....ovvevnverenvvieiernnniinns Joveeennnnes 29,146,686 |........... 23,635,880
Evergreen basket of USD Fixed Rate GIP 111 Jupiter LTD Senior Secured

57620*LF6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiiiiiins foonnnninnciiiiiiennees foneiinnns 42,517,512 | 35,616,085 [11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G3426#-AB-5 . Notes .........ccoveeiriiiiiiiiiiiiiiiiins [ 2 i [ 42,517,512 |.ueeeeenn 35,616,085
Evergreen basket of USD Fixed Rate BIIF Bidco Limited Senior Secured

57620%LF6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovnniiinciiiiiieeeees foneiinnns 41,973,830 |....oveeenn 32,123,824 | 11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G1093*-AC-3 . Notes .....ooevicureeiiiiiiiiiiiiieiiiins [ 2 i e 41,973,830 |........... 32,123,824
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

57629*LF6 .......... ABS Bank Loans and Corporate Bonds [2 .....coeuvvevuiiivnniiiiniennns Joonveniiiiiiinciiineiins Joveeeiiens 8,727,428 |............ 6,446,985 [11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP wvvnvevnvernerernerennee [reeenerenerenneeiieees [oreeereiinreieeeenes G5383*-AA-7 . [Secured Notes (Delayed Tranche) .... |2 ...oocvvveeviiiiinnninniniinns fooviiiiinnns 8,727,428 |............ 6,446,985
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

57620%LF6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviiniiiiiis Jooniineiinniiiiiinnens foeeiiinnns 6,239,280 |............ 3,499,522 | 11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, G2711%-AB-5 . Notes .......covvvvveereriiiininnniiiis [ 1o e 6,239,280 |............ 3,499,522
Evergreen basket of USD Fixed Rate Shurgard Luxembourg Sar| Gtd Senior

57620%LE9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoevivviiiiiiiinns foonnnnnns 159,288,575 |........... (1,169,967)|............ 1,031,209 |11/14/2022 ..... 10/30/2027 ... CUrrency SWap ......eeeeeecvveeneeninins foeeeennns (14,362,215) |......... (10,803,002) [L8367#-AE-3 . INote ......ccuvveieeriiiiiiiiriiiiiiiiiees |2 i [ 13,192,248 |........... 11,834,301
Evergreen basket of USD Fixed Rate Dyson Finance Limited Gtd Senior

57620%LE9 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinieiniiiiiiiineees foneiinnns 22,701,591 |........... 20,767,976 (11/14/2022 ..... 10/30/2027 ... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G294AB-AG-4 . Note ....oooriiiiiiiiiiiiiiiiieeeeiens [T [ 22,701,591 |........... 20,767,976
Evergreen basket of USD Fixed Rate Jones Lang LaSalle Finan Gtd Senior

57620%LE9 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 13,171,057 |........... 11,552,893 [ 11/14/2022 ..... 10/30/2027 ... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, 48021P-A%-9 . Note ....oeoiiiiiiiiiiiiiiiiieeeiiiees [ 2 i [ 13,171,057 |........... 11,552,893
Evergreen basket of USD Fixed Rate

57629*LE9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveiniieininennns foorveiiniiiiniiiiniiinns foreviinnns 64,001,757 |...ueeenns 53,288,498 |11/14/2022 ..... 10/30/2027 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G7996#-AA-8 . [ Segro Plc Senior Unsecure .......... [ 1 coovviiiiiiiiiiiiiiiiinns o 64,001,757 |o.ueennnes 53,288,498
Evergreen basket of USD Fixed Rate Budapest Airport Zrt. Tranche 2

57620%LE9 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 14,010,723 |........... 12,320,464 (11/14/2022 ..... 10/30/2027 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, X0B27*-AA-3 . [Origi woevevvriiiiiiiiiiiiiieciiiiieees |2 e [ 14,010,723 |........... 12,320,464
Evergreen basket of USD Fixed Rate Airport Hungary Krt. Tranche 2

57620%LE9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiiiiiins fooniniinniiiiiiiennees foneiinnns 21,440,941 |........... 18,854,298 (11/14/2022 ..... 10/30/2027 ... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, X0032#-AA-4 . [Origi wooeeenriiiieiiiiiiiieeciiiieees |2 e [ 21,440,941 |........... 18,854,298
Evergreen basket of USD Fixed Rate Bidcorp Foodservice Inte Senior

57629*LE9 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvevuiieinivininiennns Joonreiiiiiiiiniiiiieiins Joveeeiinens 4,352,680 |............ 3,908,054 [11/14/2022 ..... 10/30/2027 ..... CUPTENCY SWAP wvvvvevnvernerernerennne [rrerereiiereiinreiieees [oreeiereinniieeeeens G1267*-AA-7 . [Unsecured Notes .......ccvveeviveininee [ 2 coiiiiiiiiiiins oo 4,352,680 [...ccvnneenn 3,908,054
Evergreen basket of USD Fixed Rate ASR Media and Sponsorshi Senior

57620%LE9 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 21,971,873 |........... 25,613,094 | 11/14/2022 ..... 10/30/2027 ... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, T01498-AA-7 . [Secured Notes ........cccceevvvvcuveennns [2 iviiiiiiiiiiiiiii [ 21,971,873 |........... 25,613,004
Evergreen basket of USD Fixed Rate Network Homes Limited Senior

57629*LD1 ... ABS Bank Loans and Corporate Bonds |1 .. 53,114,700 |... ..50,988,155 |........... 37,592,585 [11/07/2022 ..... 01/15/2049 ..... Currency Swap ..(6,650,500)|.. ...(1,598,925)| G6428#-AD-2 . [Secured Notes .. . ...57,638,655 ...39,191,510
Evergreen basket of USD Fixed Rate Rock Rail Southwestern p Senior

57629%LC3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooeviviiiiiiiiinns foonnnnnns 152,804,597 |........... 76,603,023 |........... 66,783,237 [11/15/2022 ..... 12/31/2047 ... CUrrency SWap .......oeeecvveeeeeeininns foeeeinnns (13,610,550 [....cuvvveens 604,450 | G7612#-AA-2 . [Secured ..........cccceverreriiiinnnnnns [2 ciiiiiiiiiiieee fee 90,213,573 ..o 66,178,787
Evergreen basket of USD Fixed Rate Enfinium Holding Limited Senior

57629*LC3 ... ABS Bank Loans and Corporate Bonds |2 .. ..70,902,414 |........... 42,259,997 [11/15/2022 ..... 12/31/2047 ... Currency Swap G2018*-AA-7 . [Secured Notes .. ...70,902,414 ... 42,259,997
Evergreen basket of USD Fixed Rate Akiem Holding S

57620%LB5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviininiiiins fooinnnnnns 23,217,790 |.ocvveeens 24,951,106 |........... 15,227,385 (11/16/2022 ..... 04/13/2041 ... CUrrency SWap ......eeeeeecveeeeeennis foreeeiinnns (1,293,120) ............. (600, 181) [F1000#-AD-0 . [Notes Series B .........cccccveviiins |2 coviiiiiiiiiiiiiiiiiieecces [oeeeiiinns 26,244,226 |........... 15,827,566
Evergreen basket of USD Fixed Rate Henderson International Senior

57629*LA7 .......... |ABS Bank Loans and Corporate Bonds |1 .. 26,465,280 |... ..26,595,875 |........... 18,322,254 [11/16/2022 ..... 04/30/2044 ..... Currency Swap ..(1,484,800)|.. ...(552,139) [ G4460*-AB-4 . [Unsecured Notes .. ...28,080,675 ... 18,874,393
Evergreen basket of USD Fixed Rate Via Solutions Nord Gml

57629%KZ3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooeviuvviiiiiiiinns foonnnnnns 238,182,803 |........... 16,158,308 |........... 16,151,994 (11/16/2022 ..... 08/31/2043 ..... CUrrency SWap ......ooeeeevveeeeeeininns foevennns (13,071,288) ........... (8,879,442) [DBT8A2-AA-3 . [Secured .......cccevveeeevvvnveennennnens | 1o s 29,229,596 |........... 25,031,436
Evergreen basket of USD Fixed Rate DirectRoute (Tuam) Limit Senior

57629*KZ3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 27,082,827 |........... 22,629,207 | 11/16/2022 ..... 08/31/2043 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, 25461C-AA-0 . [Secured .........coccuveeeeiiiiiiinnnnnns [2 i e 27,082,827 |........... 22,629,207
Evergreen basket of USD Fixed Rate Gorey To Enniscorthy M11 Senior

57629%KZ3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovvviiiiiiiniiins fooninenneiiiiiiinenees foneiinnns 44,554 453 |........... 37,327,960 | 11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWAP ..vvveererecvrerreeeiins foerieiiinneeeiiiiieees o, 382879-AA-2 . [SecUred ........coovcurieiriiiiiiiiinnens [ 2 i [ 44,554,453 |........... 37,327,960
Evergreen basket of USD Fixed Rate

57629%KZ3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviivieiiiiiiins foovinneinniiiiiiiennees feniiinnns 21,745,504 |........... 19,668,411 | 11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, E67328-AA-3 . | ITEMOSA 3.40% ..oooviunreieneniiinienns [ 2 i [ 21,745,504 |........... 19,668,411
Evergreen basket of USD Fixed Rate P/F Eystur-og Sandoyartu Senior

57629%KZ3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiiviiiiiiiiins fooniineinniiiiiiieenens feneiiinns 67,156,404 |........... 64,738,192 | 11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, K7784%-AA-3 . [Secured .........cocceuveeeeeiiinnenneens [T oo e 67,156,404 |........... 64,738,192
Evergreen basket of USD Fixed Rate

57629*KZ3 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevevvnveenniiinnennns fooeveiniiiieiiiiniiinns fereviinnnns 44,119,421 |........... 33,498,286 |11/16/2022 ..... 08/31/2043 ..... CUFTENCY SWAP wvvvvernvernererinrennne [reererennreiieneiienes [oreenereineeieeeans B7000#-AB-5 . |Puratos NV Senior Note Series B .. [2 .icoverriiiieiiiiinviiiiniinns Joveeennnns 44,119,421 | 33,498,286
Evergreen basket of USD Fixed Rate

57629%KZ3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccooviiuviiiiniiiis Joovinnniieniiiiiiinens foeeiiiinns 5,355,588 |........e... 4,984,604 (11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, U74079-AR-2 . | Netflix Inc-SENIOR UNSECURED ...... [2 ..eeevvrriiiiiiiniiiiiinnnnn o 5,355,588 |............ 4,984,604
Evergreen basket of USD Fixed Rate Channel Link Enterprises Senior

57629*KY6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooevivvieiiiiiinns foonnnnnns 123,383,920 |.......... 143,607,397 |.......... 113,620,134 [ 11/16/2022 ..... 06/30/2050 ..... CUrrency SWap ......eeoeeecueeereennins foeeeiiinnns (6,758,640)|........... (2,494,270) | G2044*-AA-5 . [Secured .........coeviiiiniiiiniiiiiiiies |2 i [ 150,366,037 |......... 116,114,404
Evergreen basket of USD Fixed Rate

57629*KX8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvivviiiiiiiinns foonnnnnns 150,220,554 |........... 36,817,171 |........... 31,604,347 | 11/16/2022 ..... 12/31/2027 ... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (8,397,242)........... (6,368,517) | B95508-AA-9 . | Umicore SA Senior Note Ser ......... [2 cocooriviiiiiiiiiiiiiiinnnns foeennns 45,214,413 |........... 37,972,864
Evergreen basket of USD Fixed Rate Genuine Parts Company Senior Note

57629*KX8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins fooviniinnciiiiiiennens feneiiinns 98,580,147 |........... 83,539,951 | 11/16/2022 ..... 12/31/2027 ... CUPTENCY SWAP ..vvvveeerecvrnrreeenins foerieiiieieeeiiiiieens o, 372460-D8-1 . [Ser ..eevveeieiiiiiiiiieeeiiiieeeeeie [ 2 e [ 98,580,147 |........... 83,539,951
Evergreen basket of USD Fixed Rate AMETEK, Inc. Senior Secured Series

57629*KX8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foonininnniiiiiiieenees feeneiinnns 21,764,530 |........... 18,831,704 | 11/16/2022 ..... 12/31/2027 ... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, [0 L0 A | U 7 U TN 21,764,530 |........... 18,831,704
Evergreen basket of USD Fixed Rate

57629*KW0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccceecvreiiiiiiins |ooinnnens 152,175,310 |........... 58,663,427 |........... 56,764,234 | 11/17/2022 ..... 06/27/2026 ..... CUrrency SWap ......oeooieceveeereeiiies foveeiinnns (9,083,580)........... (7,065,254) | G2037*-AE-6 . | Chanel Ltd EURO SRNT SER A ..o |1 eveiiiiiiiiiinnniiiiiiiieennes e 67,746,977 |........... 63,829,488
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STATEMENT AS OF JUNE 30, 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 Danish Crown A/S Senior Unsecured
57629%KW0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoovvvuviiiiiiiiins foovnninnniiiiiiiennees feneiiinns 39,463,727 |.....ueenn 36,017,250 (11/17/2022 ..... 06/27/2026 ..... CUTTENCY SWAP ..vvvvveeeecnrerreeenins foerieiiiiiee s o, K21628-AG-1 . Note ...ooevriiuiiiiiiiiiiiiiiecniiiens [ 2 i [ 39,463,727 |...evveeenn 36,017,250
Evergreen basket of USD Fixed Rate Croda International plc Senior Note
57629%W0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiiiiiins foonnnninnciiiiiiennees foneiinnns 16,243,087 |........... 14,807,192 | 11/17/2022 ..... 06/27/2026 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 227047-A8-6 . [SEr ..evveveieeiiiiiiiee e [ i feeee 16,243,087 |........... 14,807,192
Evergreen basket of USD Fixed Rate Kingspan Securities 2017 Gtd Senior
57629%KW0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovnniiinciiiiiieeeees foneiinnns 16,187,148 |........... 13,223,264 | 11/17/2022 ..... 06/27/2026 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G5264#-AV-1 . Note ....oeoriiiniiiiiiiiiiiiineniiiiens [ 2 i [ 16,187,148 |........... 13,223,264
Evergreen basket of USD Fixed Rate Atlantica Yield Plc Senior Secured
57629%KW0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccooviviiviiiiiiiiins foovnniinnciiiiiiennens feeniiinnns 21,418,360 |........... 19,128,089 | 11/17/2022 ..... 06/27/2026 ..... CUPTENCY SWAP ..vvveveeeecureenerenins foerieiiiiieeeeiiiieees o, G0488*-AA-2 . Notes .......coccveiiiiiiiiiiiiinniiiins [ 2 i e 21,418,360 |........... 19,128,089
Evergreen basket of USD Fixed Rate TanQuid GmbH & Co. KG Senior
57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiniiinns foonnnnnns 259,433,524 |........... 14,536,652 |........... 15,544,400 (11/18/2022 ..... 11/30/2026 ..... CUrrency SWap ......oooeevvveeeeeeininns foeeeinnns (13,052, 788)........... (9,696,733) [ ..eeveennnnns Secured ....oooiviiiiiiiiiiiiiienn | 1 [ 27,589,440 |........... 25,241,133
Evergreen basket of USD Fixed Rate
57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviiviiiiiiiiins foovinnennniiiiiiieennns feniiiinns 38,480,130 |........... 34,816,505 | 11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 031100-H@-2 . | AVETEK, Inc. Senior Note ........... [2 coeeriiiiiiiiiiiiiiiiiinnnns fes 38,480,130 |........... 34,816,505
Evergreen basket of USD Fixed Rate Kingspan Group PLC Gtd Senior Note
57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviviuviiiiiiiiins foovinnnnneiiiiiiinnnns foniiiinns 43,211,840 |........... 40,450,431 | 11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, G5264#-AS-8 . |eeerrriieeieeiiiie e [ 2 e [ 43,211,840 |........... 40,450,431
Evergreen basket of USD Fixed Rate Sodiaal International S. Senior
57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviivieiiiiiiins foovinneinniiiiiiiennees feniiinnns 38,781,250 |........... 36,208,688 [11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 83379Z-MM-0 . Note ....oeoriiiiiiiiiiiiiiiiiieeeiiiens [ 2 i [ 38,781,250 |........... 36,298,688
Evergreen basket of USD Fixed Rate
57629%KV2 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevvvevnveennieinnennnns fooeveiiniiiiiiiiinieinns forvviennns 11,380,720 |........... 10,375,909 |11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAP wvvvvernvernerenierennee [oreenereniereniereiinees [eeeeereineeieeeans B95508-AC-5 . |Umicore SA Senior Note Series A ... [2 «oevviiririiiiiiiiiiiiiiniins Joveeeinns 11,380,720 |...eennnen 10,375,909
Evergreen basket of USD Fixed Rate Electrocomponents plc Senior Notes
57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiniiiis Joevininiiiniiiiiienens foeeiiiinns 9,436,780 |............ 8,501,123 [11/18/2022 ..... 11/30/2026 ..... CUTTENCY SWAP ..vvveveevecnrereeeenins foerieiiiiieeeeiiiieens o, 285205-B*-1 . [Series A ....ccceveereiiiiiiiiinniiiiins [2 i o 9,436,780 |............ 8,501,123
Evergreen basket of USD Fixed Rate
57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiiiins foovinnnnniiiiiiieenens foneiinnns 83,898,000 |........... 74,828,069 (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 [........... 74,828,069
17 Capital Fund 5 Partners Fund
Evergreen basket of USD Fixed Rate Borrower Limited - Term Loan
57629%KV2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiiiiiiis fooviiiinee e feeeeeiis 20,104,494 |........... 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 20,104,494 |........... 20,000,000
Evergreen basket of USD Fixed Rate Covent Garden Group Holdings
57629*KU4 ... ABS Bank Loans and Corporate Bonds |2 .. ..(2,084,237)|... ....199,117 [11/18/2022 ..... 12/16/2026 ..... Currency Swap )| G2479@-AB-5 . |Limited Senior Note Series B ....... [1 .ooccooiiiiiiiiiiiiiiiins [ 3,747,088 ....2,719,9%
Evergreen basket of USD Fixed Rate Cadogan Estates Ltd Gtd Senior Note
57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiniieeieiiiieeees feeeeeies 12,336,478 |............ 8,995,604 (11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e GI7445-AS-T . |eeeiriiieiiiiiiieeeecciieeeeeeiiieees [ 2 e feeeeee 12,336,478 |............ 8,995,604
Evergreen basket of USD Fixed Rate
57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccceeiiiiiiiiieiiiiis Jooviiniieeieiiiieeees feeeeeees 14,049,521 |........... 11,238,199 [ 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 [ 14,049,521 |........... 11,238,199
Evergreen basket of USD Fixed Rate Croda International plc Senior Note
57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiniiiiis Jooviniieeieiiiiieeees feeeeeiis 29,858,018 |........... 25,914,757 | 11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e 227047-B*=7 . [S8r .eeeeiieeeiiiiiiieeeeeiiieee e [ i feeeeeee 29,858,018 |........... 25,914,757
Evergreen basket of USD Fixed Rate Covent Garden Group Hold Senior
57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoooiiiiiiiiiiiiiis fooviiiineeieiiiiieeees feeeeeies 32,104,606 |........... 28,079,862 [11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e G24798-AC-3 . Note Ser ....coovvceemrerriiiiiieeeeeees [ 1o e 32,104,606 |........... 28,079,862
Evergreen basket of USD Fixed Rate Australian Pacific Airpo Gtd Senior
57629%T7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooeiiiiiiieineiiiins Joeiiinnes 50,040,690 |........... 51,412,370 |........... 31,858,239 | 11/21/2022 ..... 12/04/2044 ... CUPTENCY SWAP ..eeeeeereeienneeeeeeinn [ereiiineeeenns 97,370 | 844,238 |Q0832*-AK-2 . [Secured Note Series 2019D ........cc. 2 coeeeeriiiiiiiiiiiiiiiiiieen foeeeeee 51,315,000 |........... 31,014,001
Evergreen basket of USD Fixed Rate Westrac Pty Ltd Senior Unsecured
57629*KS9 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeviiiiiiininiiins Jooviinneas 46,391,010 |........... 48,518,531 |........... 41,378,150 [11/22/2022 ..... 07/07/2030 ..... CUPTENCY SWAP ...vvveeeeeeiiiieeeeeeis [eeeereiiinnes 331,562 |..oeeeeeennnnes 468,739 | QI749#-AN-5 . [Notes ........oocciemrerriiiiiiienniiiis [ 2 i feee 48,186,969 |........... 40,909,411
Evergreen basket of USD Fixed Rate Registry Finance Pty Ltd Gtd Senior
57629*KR1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnnnnics Joeviinnes 14,696,148 |........... 15,869,814 |........... 11,042,708 | 11/22/2022 ..... 03/15/2052 ..... CUPTENCY SWAP ..eeeeeereeienneeeeeeinn [ereiiineeeenns 13,212 [oeeiiiiees 896,183 | 08059@-AC-7 . [Secured Note Series C ........ccoceeee |1 eeeiiiiiiiiiiiiiiieeeeee e 15,856,602 |........... 10, 146,520
Evergreen basket of USD Fixed Rate Cottsway Housing Associa Senior
57629*K3 ... ABS Bank Loans and Corporate Bonds |2 .. ....255,229,822 |... ..76,281,560 |...........64,997,303 [11/22/2022 ..... 10/31/2049 ..... Currency Swap ....8,985,408 | G2451*-AA-1 . [Secured Notes .. . ...94,1%,193 ...56,011,8%
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured
57629*K03 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeiiiiiiniiiiiiiis Jooviiniieeieiiieeees feeeeeies 83,002,974 |........... 45,493,785 | 11/22/2022 ..... 10/31/2049 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G2711%-AC-3 . [Note Series C ....cooeeevveeerevciennns [ 1o e 83,002,974 |........... 45,493,785
Evergreen basket of USD Fixed Rate Eastlands Arena Limited Senior
57629*K3 ... ABS Bank Loans and Corporate Bonds |2 .. ..60,376,142 |...........45,610,966 |11/22/2022 ..... 10/31/2049 ..... Currency Swap 630298-AA-0 . [Secured Notes .. ...60,376, 142 ...45,610,966
Evergreen basket of USD Fixed Rate BIRMINGHAM ARPT
57629*K03 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiniiiiis Jooviniieeieiiiiieeees feeeeeiis 20,840,108 |........... 15,964,288 |11/22/2022 ..... 10/31/2049 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G1128%-AA-6 . INOTE GBP ......ooeeriicuiiiieiiiiiiiiines [ 2 i [ 20,840,108 |........... 15,964,288
Evergreen basket of USD Fixed Rate Two Rivers Housing Senior Secured
57620%LH2 ... ABS Bank Loans and Corporate Bonds |2 .. .. 44,774,542 |...........27,851,826 [11/23/2022 ..... 09/17/20%0 ..... Currency Swap 69143#-AB-4 . |Note Series B .. ... 52,022,542 ...24,092,780
Evergreen basket of USD Fixed Rate Two Rivers Housing Senior
57620%LH2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiiiniiiiis Jooviniieeieiiiiieeees feeeeeiis 49,392,878 |........... 24,092,780 | 11/23/2022 ..... 09/17/20%0 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e G9143#-AA-6 . Notes ......cooecueiieiiiiiiiiiiiiiiiiins [ 2 e [ 49,392,873 |........... 24,092,780
Evergreen basket of USD Fixed Rate Plus Dane Housing Limite Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 ......cc.eoeeiiiiiiicnneniis foeiiineens 17,724,000 |........... 15,852,000 |........... 11,201,371 | 11/23/2022 ..... 11/01/2052 ..... CUPTeNCY SWap .....eeeeerecuenreeeeais feeeereinns (1,350,000) [-.ceveeenenen 847,470 | G7150*-AA-4 . [Secured Notes .........ooooveveeeeernies |1 eeiiiiiiii e e 17,202,000 |......c.... 10,353,901
PCRED Il HOLDING | LLC, PCRED II
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 |17 .......cccceeiiiiunnieeiiiss |ooiiiiinieeiiiiiiieeees foeeeeiiis 9,477,037 |........... 10,000,000 | 11/23/2022 ..... 11/01/2052 ... CUPTENCY SWAP ...eeveeriiiienneeriiiie |oeriiiiiiiessseiiiiies foriieiiiiiiieee s 69324Z-M0-6 . [Series 2022-2 ........ccoeeeeerieiieenns [T oo e 9,477,087 |........... 10,000,000
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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
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 USD Fixed Rate University of East Angli Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccccceeveiiiinnns foonnnnnns 268,753,262 |........... 23,895,892 |........... 33,069,050 | 11/23/2022 ..... 06/30/2046 ..... CUrrency SWap ......oooeevvveeeeeeininns foeeeinnns (20,641,816)............ 4,395,745 | G9288@-AC-9 . [Secured .......ceeeiiiiiiiiiiiiiiiiinns T [ 44,537,708 |........... 28,673,305
Evergreen basket of USD Fixed Rate Rock Rail East Anglia pl Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnivinnnvennns fooeveiniiiiiiiiinieines forevinnnnns 51,768,613 |........... 36,831,306 | 11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G7611*-AA=7 . [Secured ......covevuvviviiiiniiiiiiienans 2 e e 51,768,613 |........... 36,831,306
Evergreen basket of USD Fixed Rate Oxford Brookes Universit Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvevnivinnnvennns foreveniniiiiiiiiiniiines foreviinnnns 35,444,514 |........... 25,034,778 [11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAP wvvnvevnvennerenierennee [reernerenieeenereiienes [oreeneeeiineieneeeeeees (68538-AE-6 . [Note Series E ..coovveveniiviviinnnennns 2 e e 35,444,514 |........... 25,034,778
Evergreen basket of USD Fixed Rate Cross London Trains Limi Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......coveveiveviniiinniinnns foonreniniiiiinciiiienins Joeereennns 102,752,626 |........... 61,048,308 | 11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAP wvvnvevnvernerernerennee [reeenerenerenneeiieees [oreeereiinreieeeenes 62564*-AA-5 . [Secured Notes ........cceevvivuniennnnns 2 i e 102,752,626 |........... 61,048,308
Evergreen basket of USD Fixed Rate Viridor Energy Group Lim Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvviinivinnnvennns foorveiiniiiiiiiiinieinns fovevinnnnns 58,397,305 |........... 36,883,471 | 11/23/2022 ..... 06/30/2046 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees G9369*-AA-7 . [Secured Note ......ccuvvevunivinniennnnns 2 e e 58,397,305 [...eevunnen 36,883,471
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......ovevevviriiiinnniinnns foonveminiiiiniiiinienins foeeeeiiiennns 863,509 |...evevuiinnnns 489,933 [ 11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G2711%-AA=7 . [Notes .ovevuvviriiiiiiiiiicii e T s e 863,509 [..oeevuernnnns 489,933
Evergreen basket of USD Fixed Rate Tottenham Hotspur Limite Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvvinieiinnns fooinnnnnns 53,370,000 |........... 49,677,083 |........... 36,456,067 [11/25/2022 ..... 01/15/2050 ..... CUrrency SWap ......eeeeeecvveeeeeenis foeneiiinnns (3,852,000)............ 1,282,935 [GY000#-AD-2 . [Secured Note Series D ................ 2 e [ 53,529,083 |........... 35,173,132
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 |........... 14,353,351 |........... 10,001,355 [ 11/25/2022 ..... 03/15/2047 ... CUPTenCy SWap ....eeeveeeecueeeneenins foeeeeiiiinnns (68,092)|...cuvveennnne 490,323 [080598-AB-9 . [Secured Note Series B ................ T [ 14,421,443 |............ 9,601,032
Evergreen basket of USD Fixed Rate Alpha Trains Finance S.A Term Loan

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccceeveiiiinnns foonnnnnns 514,618,744 |......... (15,877,079) |........... (8,284,643)( 11/25/2022 ..... 12/31/2038 ..... CUrrency SWap .....eeeeevecvveeneeninins foeeeennns (32,310,823).......... (23,441,996) | BOROHP-XX-8 . [eevveeeererernniniiiiiiiiiiiieiceieieeeeenns 2 e [ 16,433,744 |........... 15,157,363
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeeveiiiiiinns foovinnnnnnniiiiiiennnns foneiinnns 12,065,978 |........... 10,999,886 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvvveerecvneeeeeenins foereeiniinneeeiiiieees o | e, VELA ENERGY FINANCE SA-SECURED .... |2 ..oooviiiriiiieiiiiinniieeniis Joeeeiinns 12,065,978 |........... 10,999,886
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeieeiiiiinns fovinnnnnniiiiiiinenens foniiinnns 14,517,421 |........... 13,247,946 (11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, 9991DM-TP-6 ITEPESA 3.34% .evvvveeiiiiiiiiieeenns | 2 s [ 14,517 421 |........... 13,247,946
Evergreen basket of USD Fixed Rate Sonnedix Espana Finance -SENIOR

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoeeeveiiiiinns foovnnnnnniiiiiiiinnnnns foniiinnns 14,709,865 |........... 12,317,991 [11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvvveericvneeeeeeeins foereeiiiinieeeeiiiiieees oo | e, UNSECURED ....eeveeeiiniieeeciiiiiineees |2 e [eeeiiinns 14,709,865 |........... 12,317,991
Evergreen basket of USD Fixed Rate SIKUKI NUUK HARBOUR A/S SR SECD NT

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 . ..30,463,834 |...........27,260,773 [11/25/2022 ..... 12/31/2038 ..... Currency Swap K8808*-AA-3 . |.. 1. ... 30,463,834 ...27,260,773
Evergreen basket of USD Fixed Rate Roadster

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccooeeveeiiiinns foovnnnnnnniiiiiiinnnens foniiinnns 73,020,563 |........... 55,246,175 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G7605#-AD-5 . Notes ........cccorvvireriiiiiiiiiiiiiinns [ 2 i [ 73,020,563 |........... 55,246,175
Evergreen basket of USD Fixed Rate Sonnedix Espana Finance -SENIOR

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 . ...2,534,366 |............ 2,175,553 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvvveerecvneeeeeenins foereeiniinneeeiiiieees o | e, UNSECURED ... .... 2,534,366 .... 2,175,553
Evergreen basket of USD Fixed Rate Akiem Holding

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvienivinnnvennns foveveiiniiiiiiiiinieinns foveviinnns 47,506,956 |........... 37,332,262 | 11/25/2022 ..... 12/31/2038 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees F1000#-AA-6 . [Notes (Amortizing) .............cceuunn 2 s [ 47,506,956 |........... 37,332,262
Evergreen basket of USD Fixed Rate Linia Nou Tram Dos S.A. EUR Term

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccooevreiiiiinns foovnnnnnnniiiiiiennnns foneiinns 31,389,412 |........... 25,284,562 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, 067325-ZZ-6 . JLOAN ..eeveeiiiiiiiiiieeiiiiiine e eniiens [ i feeeee 31,389,412 | 25,284,562
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns foovinnnnnnniiiiiiinnens foniiiinns 37,916,800 |........... 37,149,783 | 11/25/2022 ... 12/31/2038 ..... CUPTENCY SWAP «.vvvvveerecvneeeeeeeins foeriiiinieeneeesiiieees o | e, Bothwell Spain SA-SECURED .......... 2 e [ 37,916,800 |........... 37,149,783
Evergreen basket of USD Fixed Rate Eliantus Finco Duo, S.A. 2.20

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceveiiiiinns foovinnnnnnniiiiiiinnens foniiiinns 30,962,411 |........... 26,629,910 | 11/25/2022 ... 12/31/2038 ..... CUPTENCY SWAP ..vvvveeerecvnereeeenins [oereiiinieneeeisiiiieees oo | e, [31/12/2038 ..., 2 e [ 30,962,411 |........... 26,629,910
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevvvienivinnniennns foveveiiiiiiiiiiiinieinns foeviinnnnns 22,099,671 |...ccvnnnen 18,729,095 | 11/25/2022 ..... 12/31/2038 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees L05270-ZZ-6 . |BEIP S.a.r.| - EUR Term Loan ...... 2 e e 22,099,671 |.ceuvnenns 18,729,095
Evergreen basket of USD Fixed Rate Hypesol Solar Inversione Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvivnivinnnvennns foreveniniiiiiiiiiniiines forviiinnns 33,007,978 |..euneennnn 26,355,575 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns E6168#-AA-4 . [Secured Notes .........cceuvvivunvennnnns T s [oreeien 33,007,978 |..cuvvnns 26,355,575
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevvvienivinnniennns foveveiiiiiiiiiiiinieinns foeviinnnnns 47,889,206 |........... 32,481,018 | 11/25/2022 ..... 12/31/2038 ..... CUTTENCY SWAP wvvvvevnvevnnrernnrennne [oeennereninviiinneiienes e | eereeiienis Renovables Atlasol SA-SECURED ..... 2 e e 47,889,206 |........... 32,481,018
Evergreen basket of USD Fixed Rate Dunkerque LNG Holding SA Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvieniiinnnvennns foorveiiniiiiiiiiinieines foreiiinnnns 27,571,543 |...couneee 24,137,321 [11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns F2838H-AA-8 . [Secured Notes ..........cevvivunvennnnns 2 e e 27,571,543 |oeeennnnn 24,137,321
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 |........... 32,678,000 (11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP ..vvveererecvrerreeeiins foerieiiinneeeiiiiieees o, F20008-AB-4 . INotes ........cccovvvrvrriiinniieniiiiins [ 2 i fe 35,224,000 |........... 32,678,000
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 |........... 27,564,683 [11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns L05270-YY-0 . [Senior Term Loan .........ccevvevunrenns 2 e e 28,396,145 |...cvunnen 27,564,683
Evergreen basket of USD Fixed Rate Autostrada Wielkopolska Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .....c.ovevvvviiniviinnvinnns Joonveniniiiiiiiiiiiciins Joveeeiinens 6,233,578 |............ 5,459,411 | 11/25/2022 ..... 12/31/2038 ..... CUFTENCY SWAP wvvnvevnvernererierennnne [oeernereneneiieneiieees [ereenereeneieeeeees T06552-YY-2 . [Secured ......ceeevuvieriiiininiiniiennns T s [ 6,233,578 [...ccvunennn 5,459,411
Evergreen basket of USD Fixed Rate Nor thwestern Hydro Acqui Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvveeiieiiinnns fooinnnnnnns 69,616,475 |........... 69,101,760 |........... 59,708,344 | 11/25/2022 ..... 12/31/2036 ..... CUPTency SWap ....eeeeevecvveeeeeriniins foeeiinnnnnns (759,715) [cvvveeeennns 151,985 | 66815P-AB-6 . [Secured Notes ...........ccccrviiiiiins |2 coiiiiiiiiiiiiiiieccciiens o 69,861,475 |........... 59,556,359
Evergreen basket of USD Fixed Rate Lilly Japan Financing Go Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 .......cccoovviiiviiinnniis |ooinnnnnns 11,580,492 |........... 15,348,336 |........... 10,170,002 | 11/25/2022 ..... 11/15/2034 ... CUrrency SWap .....eeeeeeecuneenennins foeneiiiinnnnnns 283,467 |.vvveeeeinnnns 15,161 | J3891#-AB-8 . [Note Series B .........ccoceuveevevvnces [T oo e 15,064,869 |........... 10, 154,841
Evergreen basket of USD Fixed Rate ALS Canada Limited Senior Unsecured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .......cccoccvvvviiiiiiinns |oovnnnnnns 29,864,118 |........... 29,757,6% |........... 24,949,496 |11/29/2022 ..... 11/25/2030 ... CUrrency SWap .......oooeceveeeeeriiiis |oveiiiunnnnns (307.882)......0cc....... 34,342 | C32988-AC-4 . INotes .......occevrriiiiiiinnniiiiiiins [2 coiiiiiiiiiiiiie i [, 30,065,578 |........... 24,915,154
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Richardson International Senior

Evergreen basket of USD Fixed Rate Secured Debentures Series 2021-2

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .. 10,311,589 |... .. 12,259,381 |........... 10,235,813 [11/29/2022 ..... 01/07/2032 ..... Currency Swap ....(97,751)[.. 763169-D8-5 . |(CAD) ... ... 12,357,132 ... 10,202,024
Evergreen basket of USD Fixed Rate The MDS Estates Limited Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds | 1Z ......cceoeeiiiiuiiinneniis fooviinnes 77,746,500 |........... 77,483,248 |........... 38,207,719 (11/30/2022 ..... 11/24/2056 ..... CUPTeNCY SWap .....eeeeerecuemeeeeenis feeeeeninns (4,907,500)............ 3,158,107 |G5695*-AB-8 . |Unsecured Notes ............coccoveenns [T oo e 82,390,748 |........... 35,049,612
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... ... 180,457,857 |... ..(4,987,089)|...........(3,039,005) [ 12/07/2022 ..... 06/30/2032 ..... Currency Swap .. (7,255,451)|.. R6236T-YY-0 . | Norspan LNG AS Fixed Rate Loan .... ... 2,268,392 ....2,298,178
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........ccccooeeerriiiins foviiniieiieiiiieeeees feeeeeeis 38,708,169 |........... 35,178,012 (12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e F1068#-AG-2 . |Bonduelle SCA Gtd Senior Note ..... [2 ....oooooiiiiiiiiiiiiiinnnns o 38,708,169 |........... 35,178,012
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... ..38,045,000 |... ... 34,193,414 [12/07/2022 ..... 06/30/2032 ..... Currency Swap K8553%-AA-0 . |Scandlines ApS Senior Secured ..... ...38,045,000 ...34,193, 414
Evergreen basket of USD Fixed Rate Club Atletico de Madrid Euro Fac A

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccccoeierriiiins fooviinineiieiiiiineees feeeeeies 82,959,167 |........... 69,508,636 (12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAD -.vveeeeeeeiiinreeeeeiee fereeieiie e eeiieees foreeee e 189471-ZZ-1 . LN e [ 2 e o 82,959,167 |........... 69,508,636
Evergreen basket of USD Fixed Rate Sisu Industrial Energy Solutions Oy

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............ccccoeeeeriiiinn fooviiiniiee e feeeeiiis 6,906,805 |............ 7,116,536 | 12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e XTTB0Y-AB-6 . |.oeeeveereeeiiiiniiieeiiiiieneeeeeiieees [ 2 e feieeeeee 6,906,805 |............ 7,116,536
Evergreen basket of USD Fixed Rate Club AtITtico de Madrid - 2022 EUR

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .....c.oeeeeuvveenneennneennns fooeeeiieeeiieeeiineeines feeeeeenns 10,077,326 |............ 8,191,280 [ 12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP wvuneerneeeenaeennnrennnes [reeeneenaneenineenneaes [reeeneeenneeeenerennnees 189471-YY-5 . |Fixed Senior Term Loan .....cccceeeeee |2 teneineiiieiieiieiieeeeneeees Jeeeneenns 10,077,326 |............ 8,191,280
Evergreen basket of USD Fixed Rate AUTOSTRADA WIELKOPOLSKA TERM LOAN

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........ccccooeeeeriiiins Jooviiiniieeieiiiieeees feeeeiiis 6,658,806 |............ 5,625,750 (12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e T06552-ZZ-8 . |.oeevveereeeiiirnenieeeeineeeeeeenneees [ 1o e 6,658,806 |............ 5,625,750
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccocoeeiriiiiins foeiiinnnns 48,089,172 |........... 44,972,532 |........... 45,088,771 [12/08/2022 ..... 08/15/2028 ..... CUPTeNCY SWap .....eeeereevuemeeereais feeeereinns (2,538,108)........... (2,407,060) [ 24906P-B*-9 . [Ser .....eeveeeeriiiiiiieeiiiiiiieeeeeies [ 2 e feeeeeee 47,510,640 |........... 47,495,831
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccccoeeiriiiiins foeviinnnns 21,562,182 |........... 20,155,542 |........... 20,774,899 | 12/08/2022 ..... 08/15/2026 ..... CUPTeNCY SWap .....eeeerrecuemeeerrais feeeeriinns (1,135,098)........... (1,040,554) [ 24906P-A*-0 . [SEr ....eeeerieuuerrrrrriiiiiiieeeeiiiiins | 2 eieiiiiiiee e e 21,290,640 |........... 21,815,453
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ... 16,711,867 |... ..18,062,477 |........... 15,587,714 [12/09/2022 ..... 09/20/2027 ..... Currency Swap .. (486,173)/.. (373,405) | C4931*-BC-6 . |.. ... 18,548,650 ...15,9%1,119
Evergreen basket of USD Fixed Rate GPC Asia Pacific Ho

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccocoeeiriiiiins foovinnnns 43,621,500 |........... 45,310,800 |........... 40,729,400 | 12/09/2022 ..... 06/30/2026 ..... CUPTENCY SWAP ...vvveeeeeeiiiieeeeeeis [eeeereiiinnes 279,500 |..oeveerrnnee 402,160 | 03973*-AB-5 . [Unsecured Notes ..........cccccoviiiies |2 coiiiiiiiiiiiiiiiieeeeees [ 45,031,300 |........... 40,327,240
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........cocccovemeeeriniins |oerenns 156,371,780 |........... 24,606,460 |........... 25,304,797 | 12/09/2022 ..... 12/19/2025 ..... CUPTeNCY SWap ......ceeeeecuemreereais feeeeeniinns (5,869,700)|........... (4,390,074) [ G4691#-AD-7 . | IMI PLC Senior Note .....ccceeverries |2 coviiiiiiiiiiiiciieeeeees oo 30,476,160 |........... 29,694,871
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oeeeeuvveennveenneennns fooeeeiieieiieeeiieneines fereeeenas 26,139,440 |........... 23,948,452 | 12/09/2022 ..... 12/19/2025 ..... CUPTENCY SWAP wvunverneenneeeenaeennns [reeeneenaneenineenneaes [reeeneeenneeeeneeennnees F85688-AE-9 . | Sonepar S.A. Senior Note Ser ....... [2 weeereeeiiiiiiiiiiiiiieins o 26,139,440 |........... 23,948,452
Evergreen basket of USD Fixed Rate Shurgard Luxembourg Sar| Gtd Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........ccccooeeeriiiiins fooviiniieiieiiiiieeees feeeeeies 13,111,020 |........... 12,119,236 | 12/09/2022 ..... 12/19/2025 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e L8367#-AD-5 . Note ...eoeriiiiuiiiiiiiiiiiiieceeiiens [ 2 i [ 13,111,020 |........... 12,119,236
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........cccccoeeerriiiins fooviinineeieiiiiieeees feeeeiiis 65,869,790 |........... 65,007,865 [12/09/2022 ..... 12/19/2025 ..... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e N7660Z-TT-0 . | SHV NEDERLAND BV EURO TERM LN ..... [2 .eoorviiiiiiiiiiiiiiiiiineen feeeeee 65,869,790 |........... 65,007,865
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 ......c.eooeiiiiiiiiinniinis oo feeeeeies 25,673,600 |........... 23,016,467 [12/09/2022 ..... 12/19/2025 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e 479142-D8-7 . [Series A ..oocceeeeeeeiiiiiieeeeeeiieees [ 1 [ 25,673,600 |........... 23,016,467
Evergreen basket of USD Fixed Rate Coates Group Pty Ltd Senior Note

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........cccccoomierriiinn foeviiinnens 3,985,450 |............ 4,297,560 |............ 3,243,604 | 12/12/2022 ..... 01/12/2032 ..... CUPTENCY SWaP ...veeeereeienereeeeiins [ereiiieeeeene 51,330 |oooiiiinennne 48,639 | 026008-AE-0 . [Series 2022-E (AUD) .....coeovvvvenens |2 ciiiiiiiiii s o, 4,246,230 |............ 3,194,965
Evergreen basket of USD Fixed Rate Vartan Gas AB - 12 Year Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .. 16,574,646 |... ..20,222,322 |...........15,085,717 [12/12/2022 ..... 09/30/2033 ..... Currency Swap ....653,646 |.. ....904,893 [W9792#-AB-0 . ...19,568,676 ...14,180,824
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |57 ...........ccccooeeeiriiiiins foeviinnens 29,639,8%8 |........... 20,759,574 |........... 15,857,543 (12/12/2022 ..... 12/17/2031 ... CUPTENCY SWaP ....evveeereiieinreerees fereeeeeinns 1,190,898 |......eeeees 1,533,479 [WO792#-AA-2 . |.ceveeieeiiiiiiiiieeiiiiiieee i | 2 e [ 19,568,676 |........... 14,324,064
Evergreen basket of USD Fixed Rate SISU Industrial Energy Solutions

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |57 ...........cccceoeeieiriiiins fooviinnieiieiiiiieeees feeeeiiis 14,823,111 |........... 11,246,347 (12/12/2022 ..... 12/17/2031 ... CUPTENCY SWAD ..vvvveeeeeiiinreereaiiee fereeiiinie e eeiiiees foreeee e X75528-AA-7 . |OY-SEK Fixed Term Loan .......ccccces [5 woeeiiiiiiiiiiiiiiiiineen e 14,823,111 |........... 11,246,347
Evergreen basket of USD Fixed Rate Bruker Corporation Senior Unsecured

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccocoeeeiiiiiiins foeviinnns 36,170,441 |........... 32,716,191 |........... 33,389,874 | 12/13/2022 ... 12/11/2029 ... CUPTeNCY SWap ......ceeeeecuemreereais feeeeeniinns (1,492,679)|........... (1,531,484) [ 116794-B8-6 . [Notes .......ceeeeerriiiuiireeiriiiiiinees |2 e e 34,208,870 |........... 34,921,358
Evergreen basket of USD Fixed Rate

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccocoeeiiiiiiins foeviinnes 56,021,899 |........... 16,281,313 |........... 15,762,824 (12/13/2022 ..... 1/17/2026 ..... CUPTeNCY SWap .....eeeeeeevuemeeereais feeeeraiinns (1,536,794) ............. (970,179)| C4931*-BA-0 . [Keyera Corp Senior Note Ser ........ |2 .iocooiiiiiiiiiiiiiiiiiiiiins o 17,818,107 |........... 16,733,003
Evergreen basket of USD Fixed Rate FA MGT Limited Partnersh Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ...........ccccooeeerriiiins fooviiniieeieiiiiieeees feeeeeiis 39,041,704 |........... 37,361,164 [12/13/2022 ..... 11/17/2026 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e C3346#-AA-8 . [SECUred .....ceeerruureeeeieiiiiiieeeees [ 2 i feeeeeeee 39,041,704 |........... 37,361,164
Evergreen basket of USD Fixed Rate CSL Finance Pty Ltd-GTD SENIOR NOTE

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds | 1Z ......cc.eoeviiiiiiiinneniis foeiiinens 51,446,945 |........... 47,448,545 |........... 50,193,377 | 12/13/2022 ..... 10/08/2025 ..... CUPTeNCY SWap ......ceeeeecuemreereais feeeeeniinns (2,197,855)........... (2,129,508) [ Q1207#-AJ-7 . [SERIES B CHF ...ooooieeieeeeeiiieeees | 1 i | 49,646,400 |........... 52,322,885
Evergreen basket of USD Fixed Rate Copenhagen Airports A/S-SENIOR NOTE

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccocoeeiriiiiuns foeviinnes 42,388,280 |........... 43,552,820 |........... 40,400,082 (12/14/2022 ..... 08/27/2025 ..... CUPTeNCY SWap .....eeeeerecuemeeereais feeeeeiiinns (1,386,480 ........... (1,138,227) [K3752#-AH-1 . |o.vveeeeeiiiiiiieiiiiiiieeceiiiineeeens | 2 e [ 44,939,300 |........... 41,538,309
Evergreen basket of USD Fixed Rate Dyson Finance Limited Gtd Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds | 1Z ......cceeeeviiiiiiiinnnniis fooiiineens 15,496,055 |........... 20,051,021 |........... 14,929,569 | 12/14/2022 ..... 03/15/2027 ..... CUPTENCY SWAP ...vvveeeeeeiiiiieeeeeis [eeeereiiinnes 831,596 |.....cccoennen 415,026 | G294AB-AD-1 . Note .....oeeriviumminnriiiiiineeniiie [T o [ 19,219,425 |........... 14,514,543
Evergreen basket of USD Fixed Rate Argiva Broadcast Parent Limited -

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 .............ccccceeiiiicins |ooeinennnss 24,566,000 |........... 21,793,175 |........... 24,928,285 | 12/14/2022 ..... 05/02/2025 ..... CUIrency SWap ........ooccceeeeeeeieiies |oaeeeinnnnas (866,000)|............. (376,555) [ 104974-77-6 . |GBP Subordinated Term Loan .......... 3 coccooiiiiiinniiiiiiiiinnnes foeeenns 22,659,175 |........... 25,304,840
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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 .......ovevevveiniiinnniinnns foonvemnniiiiiiciinicnins foeeveiieinnns 493,434 |.ooevninnnnnnn 279,962 | 12/14/2022 ..... 05/02/2025 ..... CUFTENCY SWAP wvvnvevnvernerenierennee [oeernerenererieneiienes [eereiereiinnieeeeeeees G2711%-AA=7 . [Notes .oveveviiriiiiiiiiii e T s e 493,434 [.oooviniennnnnn 279,962
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 |27 .........cccocevuvevveriiinns |oovinnniinciiiiiienens foeeiiiinns 9,477,037 |........... 10,000,000 | 12/14/2022 ..... 05/02/2025 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, 69324Z-M0-6 . [Series 2022-2 ........ccceeiiiiiinnnns L U R, 9,477,037 |........... 10,000,000
Evergreen basket of USD Fixed Rate
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ........ccccooecvvvvieriiinns |oeninnnns 100,581,390 |........... 28,054,792 |........... 23,186,234 | 12/14/2022 ..... 08/28/2025 ..... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (3,562,650)|........... (1,087,107)| G6750%-AC-6 . [ 1887 CO LTD GBP SER C SR SECD NT . |2 ..cevvvieieiiiiiiiieeiiiiees foiiiieens 31,617,442 |........... 24,273,311
Evergreen basket of USD Fixed Rate Dyson Finance Limited Senior Note
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccceevviiiiinns |ovnnnnnnniiiiiiinnnnns foniiiinns 25,222,104 |........... 19,487,746 | 12/14/2022 ..... 08/28/2025 ..... CUPTENCY SWAP ..vvvveeeeecvrerneeeiins foeriiiinieeeiiiiieees o, G294AB-AA=T . [8BF .evvieiieiiiiiiiie e T [ 25,222,104 |........... 19,487,746
Evergreen basket of USD Fixed Rate University of West Londo Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [2Z .......oceevuvvienivinnnvennns fooeveiiniiiiiiiiinieinns foreeiinnns 24,011,390 [...cevnnnen 18,707,339 | 12/14/2022 ..... 08/28/2025 ..... CUPTENCY SWAP wvvvvevnrernerenierennne [oeernerenereiiereiinees [oreeiereiinrieeeeeenns G9302#-AA-3 . [Secured ......cvvevuiiiiiiiiiiiiiieeaans 2 e e 24,011,390 |.oeunneenns 18,707,339
Evergreen basket of USD Fixed Rate Bunz| Finance plc-GTD SENIOR NOTE
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoceieiiiiiinns foovnninnniiiiiiiinnnens foniiinnns 18,937,804 |........... 16,059,955 | 12/14/2022 ..... 08/28/2025 ..... CUPTENCY SWAP ..vvveveeeecvrnereeeniins foerieiiiiieeeiiiiieens o, G1696#-BK-1 . [SERIES C ~GBP ........cccuvvverieiinnnnes 2 e [ 18,937,804 |........... 16,059,955
Evergreen basket of USD Fixed Rate FIL Limited Senior Unsecured Notes
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ............cccoveieiiiiinns foovnnnnnnciiiiiiennees foniiinnns 14,267,344 |........... 14,123,196 | 12/14/2022 ..... 08/28/2025 ..... CUPTENCY SWAP ..vvvveeeeeivrerreeenins foerieiiiiieeeiiiiieens o, G3B0T*-AA=T . | 2 e [ 14,267,344 |........... 14,123,196
Evergreen basket of USD Fixed Rate Spirax-Sarco Engineering Senior
Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvvevnieiicnnns fooinnnnnns 20,000,000 |........... 24,437,981 |........... 22,169,597 |01/31/2023 ..... 01/31/2033 ..... CUrrency SWap ......eeeevecveeeeeeenins foeeeiiinnns (1,836,000)|........... (1,775,939) [ G8356*-AA-4 . UNSECUre ....ooovuvvriereeeiiiiieeeeenae 2 e [ 26,273,981 |........... 23,945,536
Evergreen basket of USD Fixed Rate
57620*LJ8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieininiins foeinnnnnns 18,445,000 |........... 13,786,430 |........... 14,386,831 |06/27/2023 ..... 06/27/2030 ..... CUPTency SWap ....eeeeeeecvvveeeeeiiiins foeriiinnnnnns (661,500) [+.evvvvrnnnes (651,326) | 877409-A#-9 . | Taylor Wimpey PLC Senior Notes .... [2 ....ooooviviiiiiiriiiiinnnnnns foeennnns 14,447,930 |........... 15,038, 157
Evergreen basket of USD Fixed Rate Perusahaan Listrik Negar-SENIOR
57620*LJ8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiiiins foovinnnnniiiiiiieenens foneiinnns 15,879,230 |........... 11,821,088 | 06/27/2023 ..... 06/27/2030 ..... CUPTENCY SWAP ..vvvvveeeecvrerreeenins foeriiiiiiieeeiiiiieens oo, 203502-21-3 . JUNSECURED ........ccovvviumuinnnneiinnnns 2 e [ 15,879,230 |........... 11,821,088
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiviiinnniis fooinnnnnns 82,562,141 |........... 39,135,374 |........... 39,908,691 | 02/24/2023 ..... 02/26/2025 ..... TRS Bond IndexX ......occvvvireriiiiine [oeeeiiiiiiieeiiiiees o 371,091 | 48661C-AA-0 . [Rad CLO 7 Ltd-RAD 2020-7A A1 ...... T [ 39,135,374 |........... 39,537,600
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 ......cccoovviiiiiinininiis foviiniiniciiiiiieeeees foniiiins 29,652,709 |........... 29,514,300 | 02/24/2023 ..... 02/26/2025 ..... TRS Bond Index ......cccvvvvveriicinnne fooviiiiiiiieiiiiiieens o, A31BW-AA-7 . [TA AT Lo [ T 29,652,700 |........... 29,514,300
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 ......cccooviiiiiiienninnis |ovinniniiiiiiiieeeees feeneiiins 24,916,116 |........... 25,077,000 (02/24/2023 ..... 02/26/2025 ..... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 40639G-AA-7 . AT Lo T [ 24,916,116 |........... 25,077,000
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccoovvviiiviiinnniis fooinnnnnns 13,310,000 |........... 13,283,231 |........... 15,586,383 (02/22/2024 ..... 02/22/2034 ..... CUPTency SWap .....eeeeeecveeereriiins foeriiinnnnnns (677,600 |.......ccvveenn 682,476 | 912810-0K-7 . |US TREASURY N/B-BOND ................. T [ 13,960,831 |........... 14,903,907
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ........cccooevvvvvnniiiiinnnns foovvvinnnnns 2,097,333 |..covennnnen 1,559,367 |..ceuvvrnnns 2,461,207 [04/04/2023 ..... 03/05/2038 ..... CUTTENCY SWaP wvvvvevnvernvenineennnee [eeennnienns (1,518,000) f...oevvvvnnnnns 73,168 [G6260#-AA-9 . [MORhomes plc Senior Secured Notes [2 ....cceeevvivnvvirniiinnniennns fovreeninenns 3,077,367 |ouuuvnnnnnnn 2,388,039
Need to File with |Evergreen Basket of Long Fixed Rate Espai Barca FT - Senior Unsecured
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ..........cccccvvvvviieiinnns fooinnnnnns 38,045,000 |........... 37,457,841 |........... 38,531,858 | 06/31/2023 ..... 06/30/2043 ..... CUPTency SWap ....eeeveevecveeeneeniis foeneeiiiinnnnns (65,659)]........... (2,150,963) [E5000*-AB-0 . [Note Series A2 .........ccccceceuveennns 2 e [ 37,523,500 |....vveennn 40,682,821
Need to File with |Evergreen Basket of Long Fixed Rate Espai Barca FT - Senior Unsecured
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ..........cccccvvvvveiriicnnns fooinnnnnnns 27,175,000 |........... 26,634,500 |........... 28,613,542 | 05/31/2023 ..... 06/30/2047 ... CUPTency SWap ....eeeeeeeevveererinins foeriiinnnnnns (168,000)........... (2,249,924) | ES000%-AC-8 . |Note Series A3 ..........ccccoeerinnns 2 e [ 26,802,500 |........... 30,863,466
Need to File with |Evergreen Basket of Long Fixed Rate Bon Secours Mercy Health Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccoovvviiiviiinnniis fooinnnnnns 52,420,800 |........... 50,601,720 |........... 51,104,540 | 02/08/2023 ..... 10/01/2052 ..... CUPTency SWap .....eeeeeecveeereriiins foeriiinnnnnns (968,220)|........... (2,399, 160) [ 09778P-A*-6 . [Secured Notes ...........ccecuveeerenne T [ 51,569,940 |........... 53,503,700
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 |17 ......c..ooeiiiiiiiininniiics Joviiiiieee e feeeeiiis 5,026,123 |............ 5,000,000 |02/08/2023 ..... 10/01/2052 ..... CUPTENCY SWAD -.vvveeeeeiiinreeeeeiie foreeiiiie e eeiiiees foreeee e 81809#-MN-6 . [Facility .....cccoevreeiiiiiiiieiis T e [ 5,026,123 |............ 5,000,000
Need to File with [Evergreen Basket of Long Fixed Rate Plus Dane Housing Limite Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds | 1Z ......cceoeeiiiiuiiinneniis fooviinnes 30,085,000 |........... 29,110,000 |........... 17,540,420 (02/08/2023 ..... 02/01/2083 ..... CUPTeNCY SWap ......ceeeeecuemreereais feeeeeniinns (1,705,000) [-.ccveeenenen 197,990 | G7150%-AB-2 . [Secured Notes (Delayed Tranche) .... |1 ..oooociiiiiiiiiiiiiiiiiiiis foiiieeens 30,815,000 |[........... 17,342,430
Need to File with |Evergreen Basket of Long Fixed Rate Transmission Finance DAC Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............cccoceeeiiiiiiins foeviinnnns 17,952,000 |........... 17,787,100 |......oce. 17,726,630 |05/22/2023 ..... 05/22/2033 ..... CUFTENCY SWaP ...eeeeerrecveereerieies [eeeiiinneas (608,600)........... (1,055,546) [ GA0068-AM-8 . [Secured Notes ..............cccceeeeenne 2 e o 18,395,700 |........... 18,782,176
Need to File with |Evergreen Basket of Long Fixed Rate Wireless Infrastructure Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............cccoceerriiiiins foeviinnes 36,630,000 |........... 37,158,000 |........... 35,199,002 | 03/31/2023 ..... 03/31/2033 ..... CUPTENCY SWAD ..evveeeeeiiiiinieesiais [eeeeeiiene e eeiines [eeeeeeeeeines 211,220 | G97208-AA-9 . [Secured Notes ...........ccccceeriiunnns 2 e o 37,158,000 |........... 34,987,782
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds | 1Z ......cc.eoeveiiiuiiinneniis fooiiinnens 69,201,121 |........... 70,245,249 |........... 74,548,353 |03/21/2023 ..... 03/27/2026 ..... Currency Forward .......coceeveevicnns Joeriiiiinnnns (489,628)|............. (964,776)| 912810-0K-7 . [US TREASURY N/B-BOND .............c... T e [ 70,734,877 |........... 75,513,129
Need to File with |Evergreen Basket of Long Fixed Rate Marsh & McLennan Cos Inc-SR
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eooviiiiiiiiniiniiiis fooiinnns 218,538,925 |............ 4,756,128 |............. (176,427)) 04/25/2023 ..... 04/25/2024 ..... TRS Bond INdeX .ooeeevueeeeieiriiiiiis foeeeeiiiiieeeeciiees e (4,771,404) [571748-AZ-5 . |UNSECURED .......ccoreumrmereeiiiiineens 2 e [ 4,756,128 |............ 4,594,977
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eeooiiiiiiiiiniiinis | feeeeeies 10,550,000 |........... 10,313,364 (04/25/2023 ..... 04/25/2024 ..... TRS Bond IndeX ..oeeoeeeeeeeerriiiins foorieiiiieeieeiieees o 74983A-AC-7 . | RR 19 Ltd-RRAM 2021-19A A2 ......... T e [ 10,550,000 |........... 10,313,364
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eeoeiiiiiiiiiniiiiis fooviiieee e feeeeiees 17,417,140 |........... 16,831,087 | 04/25/2023 ..... 04/25/2024 ..... TRS Bond IndeX ..oeeoeeeeeeeerriiiins foorieiiiieeieeiieees o 52107Q-AG-0 . | LAZARD GROUP LLC-SENIOR UNSECURED [ 2 ....oeeriueiiiiiiiiiieieees foreeeeeae 17,417,140 |........... 16,831,087
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......ceeeeieiiiiiiiinnniies Joviiiiieei e feeeeiiis 8,518,774 |............ 8,273,334 | 04/25/2023 ..... 04/25/2024 ..... TRS Bond IndeX ..ooooeeeeeeerrriiiins Jeorieiiiieeeeeiiiees o 780082-AD-5 . |Royal Bank of Canada-SUBORDINATED [ 1 .......cooeiiiiiieriniiiiiins o 8,518,774 |............ 8,273,334
Need to File with |Evergreen Basket of Long Fixed Rate Africa Finance Corp-SENIOR
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eeoviiiiiiiiiniiinis fooviiiiieiieiieieeee [ 18,904,980 |........... 18,556,838 |04/25/2023 ..... 04/25/2024 ..... TRS Bond IndeX ..oeeoeeveeeenriiiiins foerieiiiiieeieeiiiees o 00830Y-AB-7 . JUNSECURED ........ccreeriummmrnaaiinnas T e [ 18,904,980 |........... 18,556,838
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........cccoeoiiiiienieiiiis |ooiiiinieei i feeeeiiies 16,652,095 |........... 15,652,184 |04/25/2023 ..... 04/25/2024 ..... TRS Bond IndexX ......ccceeeeeeriiiiins Jooviiiiiiiniiiiiiiines foeieiiiiiiiiees 74340X-BH-3 . | Prologis LP-SENIOR UNSECURED ....... 1o |, 16,652,095 |........... 15,652, 184
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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
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiiiininnis foviininiciiiiiieeeees feneiiinns 14,000,000 |........... 13,477,968 |04/25/2023 ..... 04/25/2024 ... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 67592R-AC-7 . |Wells Fargo-0CT53 2021-1A B ....... [1 cocvveiiiiiiiiiiiiiiiiiien [ 14,000,000 |........... 13,477,968
Need to File with |Evergreen Basket of Long Fixed Rate UNITED PARCEL SERVICE IN-SENIOR
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiiiininiis |ovinniniiiiiiiieeeees feneiiins 28,734,248 |........... 26,938,928 | 04/25/2023 ..... 04/25/2024 ... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o 911312-AJ-5 . JUNSECURED NOTE .......coovcuvmvnnerenens [T i e 28,734,248 |........... 26,938,928
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......c.coovvviiiviinnnnnnes |ooviniiiniciiiiiieeens feeeiiiinns 7,500,000 |............ 6,411,300 |04/25/2023 ..... 04/25/2024 ... TRS Bond Index .....cccvvvvveriiiinnns fooriiiiiiiieiiiiiienns o 06654D-AB-3 . | Banner Health-UNSECURED ............. [1 oo s 7,500,000 |...uvveennns 6,411,300
Need to File with |Evergreen Basket of Long Fixed Rate BANK OF AMERICA CORP-SENIOR
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......c.ccovvviiiviinnnnniss |oeviiniiieiiiiiiienens feeeiiiins 2,888,057 |............ 2,841,737 (04/25/2023 ..... 04/25/2024 ... TRS Bond Index ......cccvvvvveriicinnne fooviiiiiiiieiiiiiienns o 06051G-GA-1 . JUNSECURED ........cevvvvvmvrnnrneeninnns [ 1o e 2,888,057 |............ 2,841,737
Need to File with |Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccoooviiuiiiiiiniiins foonnninieiiiiiieeneens foeeiiinns 136,412,335 |.......... 121,644,199 | 04/25/2023 ..... 04/25/2024 ... TRS Bond Index ......cccvvveveriicinnne fooriiiiiiiieiiiiiienns o 57542Z-A7-2 . [Floating Line .......ccocvvvviiiinnnnns [ 2 iiiiiiiiiiiiiiiiin [ 136,412,335 |.......... 121,644,199
Need to File with |Evergreen Basket of Long Fixed Rate OHA Credit Partners VIl -SERIES
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviiiiiiiinniniis |oviniiniciiiiiieeeees feneiiins 15,000,000 |........... 14,574,045 (04/25/2023 ..... 04/25/2024 ... TRS Bond Index ......cccvvvvveriiiinnne fooriiiiiiiieiiiiiieens o 671020-AZ-1 . [2012-7A CLASS BR3 ....ooovvunrieennees [T [ 15,000,000 |........... 14,574,045
Invesco CMI Investments MM, LLC -
Need to File with [Evergreen Basket of Long Fixed Rate Senior Secured Notes - Term Loan
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............ccccceeeiiiiiiins fooviinnns 67,152,873 |........... 75,000,000 |........... 72,706,734 [04/26/2023 ..... 04/26/2024 ..... TRS Bond INdeX .ooeeveeveenieiiiiiins foeeeiiiiiieee s e (2,293,266) | 46143#-MY-0 . [Series 2022-10 ......occoeeiinmrerriies |2 coiiiiiiei e o 75,000,000 |[........... 75,000,000
Need to File with |Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............ccccoeeeriiiiinns fooiennnas 207,031,250 |......... 215,000,000 |.......... 191,845,031 [06/08/2023 ..... 06/11/2025 ..... TRS Bond INdeX .ooeeeeeieieiieriiiiiis feeeeiiiiiiieeceiees o 121,146 [57542Z-A7-2 . [Floating Line .....ccceeeeiriiciinninns |2 eoieiiiiiiiiie e [eeeee 215,000,000 |.......... 191,723,885
Need to File with |Evergreen Basket of Long Fixed Rate Ferrero International SA Gtd Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............cccccoeeeiriiiiins foeviinnes 18,018,000 |........... 18,048,500 |........... 17,251,467 |06/20/2023 ..... 06/20/2030 ..... CUPTENCY SWaP ...eveeerreeiereeeeeeiies [oereeiiieeeeane 7,400 | (418,900) | L3551#-AN-0 . [Note Series B .......coeeiiiiiiiiiiiiis [ 2 coiiiiiiiei e o 18,041,100 |........... 17,670,367
Need to File with |Evergreen Basket of Long Fixed Rate Ferrero International SA Gtd Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............cccccoeeeiriiiiins foeviinnnas 40,404,000 |........... 39,951,500 |........... 39,950,313 |06/20/2023 ..... 06/20/2033 ..... CUPTENCY SWaP ...eeveerrecveereereeins [ereiiinnnas (504,300)|........... (1,123,092) [L3551#-A0-3 . [Note Series D .....cceeeerrivieiennnnns |2 coviiiiiiiiiiiceieeeeeees oo 40,455,800 |........... 41,073,405
Need to File with |Evergreen Basket of Long Fixed Rate Ergea Group S.A r.L. Guaranteed
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............ccccceeeiiiiiiins fooviinnns 18,690,000 |........... 18,798,000 |........... 18,992,016 |05/10/2023 ..... 05/12/2030 ..... CUFTENCY SWaP ...eeeeeereiveeeeeeieins [eeeiiinneas (120,000) |-...eeveeennne 73,030 | L3009#-AA-6 . [Secured Senior Notes Series A ...... |2 .ooooociiiieriiiiiiiinneninies Joeeeiiiens 18,918,000 |........... 18,918,986
Need to File with [Evergreen Basket of Long Fixed Rate Ciconia Investments Limi Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ............ccccceeeiriiiiins foeviinnnas 25,563,500 |........... 25,308,650 |........... 24,888,240 | 05/16/2023 ..... 05/16/2033 ..... CUFTENCY SWaP ...eeeeeereiveeeeeeieins [eeeiiinneas (384,000) |.....cvveeannnne 79,332 | ceciieeeeens Secured Notes ........ocoovvicieneeriis |2 coiiiiiiiiiieieeiieeecees [ 25,692,650 |........... 24,808,908
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cc.eoeviiiiiiicnniniis foeiiinnns 25,165,372 |........... 46,539,408 |........... 49,224,917 | 12/27/2023 ..... 12/29/2030 ..... CUPTENCY SWaP ...eveeerreeiereeeeeeiies [oereeiiieeeeane 3,300 [oeeerrnnnnen (454,773)(912810-QK-7 . | US TREASURY N/B-BOND ........eeovernns [ 1 oo [ 46,536,103 |........... 49,679,690
Cliffwater Corporate Lending Fund -
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Senior Secured Revolving Credit
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........cccovvviiivinnnnnnns |oeiinnns 250,000,000 |......... 260,000,000 |.......... 245,109,081 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveieiiiiiiiiiiiniiiees e [ (14,890,919) | 186858-AC-6 . [Facility ........cocovuuerreriiinnennenns |1 i | 260,000,000 |......... 260,000,000
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Twin Brook Capital Funding XI11
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. ... 200,000,000 |......... 205,000,000 |.......... 193,274,495 |04/10/2023 ..... 04/10/2053 ..... cleared (11,725,505)| 901399-MY-8 . [ISPV, LLC .... .... 205,000,000 |[......... 205,000,000
Need to File Evergreen Basket of Long Fixed Rate Interest Rate Swap
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccccovvviiivinnnnnnns |oeiinnns 190,000,000 |........... 39,100,000 |........... 26,967,786 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveeniiiiiiiiiins o [ (11,708,409) 87271L-AJ-1 . | TIAA CLO | Ltd-TIA 2016-TA AR ..... | 1 eeeriiiiiiiiiiiiiiieeeee | 39,100,000 |........... 38,676,195
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Carlyle Aviation Runway PDP Fund LP
the NAIC ... . |ABS Bank Loans and Corporate Bonds |1Z .. ..58,000,000 |... ...58,000,000 (04/10/2023 ..... 04/10/2053 ..... cleared 14308@-AA-6 . |- Revolving Promissary Note ........ ...58,000,000 ...58,000,000
NXT Capital Structured Note I,
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME - Class A Secured Float Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eooeiiiiiiiiinniinis oo feeeeeies 64,000,000 |........... 64,000,000 |04/10/2023 ..... 04/10/2053 ..... cleared ....occeeiiiiiiiiiieciies e [ 67080B-MM-6 . [Revolving Loan .........cooovevveeeenns [T oo e 64,000,000 |........... 64,000,000
TREZ CAPITAL MANHATTAN BRIDGE LP -
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Secured Term Loan Facility - Series
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviiiiiiienninnis fovineiniiiiiiiieenees feeneiiinns 31,000,000 |........... 31,000,000 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveieiiiiiiiiiiciiees o [ 89532Z-MN-9 . [2022-3 .......eiiiiiiiiiiiineeiieeeee [T [ 31,000,000 |........... 31,000,000
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Credit Solutions Master Fund |
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........ccccoovviiiiinennnnns |oeiinnnns 100,000,000 |........... 52,000,000 |........... 45,762,787 (04/10/2023 ..... 04/10/2053 ..... cleared .....ocovveieiiiiiiiiiiies i [ (6,237,213)[67098#-MM-7 . [SPV, L.P. - Fund | Revolver ........ |1 cccooiiiiiiiiniiiiiiiiinnnns | 52,000,000 [........... 52,000,000
PCRED |1 HOLDING | LLC, PCRED I1
HOLDING | OFFSHORE LP and PCRED |1
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HOLDCO ARGUS S.A R.L.,-Term Loan
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviiiiiiinininiis |ovininniiiiiiiieeeees feeneiiinns 52,123,702 |........... 55,000,000 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiciiiees o [ 69324Z-M0-6 . [Series 2022-2 ........coceveeerininnnnns [T i [ 52,123,702 |......c.... 55,000,000
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MM Investment Holding Revolver
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ........ccccooecvvvenerincnns |oeninnns 150,000,000 |.......... 154,999,996 |.......... 128,905,853 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ocovvveieiiiiiiiiiiies i [ (9,313,692) | 575422-A9-8 . [Fixed Line ........coovcuvieriiiiiinnnns [ 2 coiiiiiiiiiiieinccciieee foiieeens 154,999,996 |.......... 138,219,545
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME
57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiiniiins foovinnnieniiiiiiennens [ o, (1,668,343)[ 03/15/2023 ..... 09/15/2023 ..... cleared .....ocovvveieiiiiiiiiiiies i [ (1,668,343) | ooooeiiiiiiiiis | e | e s [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME
57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooovvuviiiiiiiiins foovinenieniiiiiinnenns foeniiiiiieneciiiiens o, (1,664,593)(03/15/2023 ..... 09/15/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,664,593) | .ooooviiiiiiiis | e | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME
57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoooviuviiniiiiiins foovinnnieniiiiiiiinenns foeneiiiiienccciiinees o, (1,662,592) 03/15/2023 ..... 09/15/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,662,592) | .ooooviiiiiiiis | e | e s [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME
57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooovvuviiiiiiiiins fooninnnieniiiiiiiineens foeeniiiiiecceiiinens o (1,667,093)| 03/15/2023 ..... 09/15/2023 ..... cleared .....ocoveeieiiiiiiiiiiiies e [ (1,667,093) | wovvvvvvnvinnne | eoeeeeiiiiiiii | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME
57629*ER8 .......... ABS Bank Loans and Corporate Bonds [2 .....cceveeviviiviniinnninnnns foonrenniinnnniiniennns Jooerennnrennrennnnennes Jooerennnnenns (999,713)]02/28/2023 ..... 08/30/2023 ..... cleared ..oovvevvienniinnniiinniiiiiiinns foriiiiiiii o (999, 713) | cevnvvnnnnnnns [ e [ i e e
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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 Short-dated LIBOR Swap - CME

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuiiiiiiiiiins fooninninieniiiiiiiinenns foneiiiiiieieciiiiens o, (1,318,278)|02/28/2023 ..... 08/30/2023 ..... cleared .....ocovveieiiiiiiiiiiiies i [ (1,318,278) | evvveeeeiiiiis | i | eeeeieeee e foe [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuviiiiiiiiins foovinnnnieniiiiiiinneens feenniiiiiienecciiiens o, (1,310,304)  02/28/2023 ..... 08/30/2023 ..... cleared .....ccovvveieiiiiiiiiiiciies e [ (1,310,304) [ woveeiiiiiiiis | e | e [ s e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 ...ccceuvvevnviiniiininiininns foorviniiiiiiiiiiieiiiins forrveeiniiiniiiiniens foveviennns (2,215,139)|03/03/2023 ..... 09/03/2023 ..... C1eared ...oovuvvereniiriniiiiienniiins ferreenes fereeei (2,215, 139) | cevnirviiiiines [ e [ e [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiiniiins fooviinnnieniiiiiiineens [ o, (1,836,340) [ 03/03/2023 ..... 09/03/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,836,340) [ wevveeiiiiiins | e | e [ s e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 ...ccevuvvivuiiiiniiiiiniininne foorviriniiiiniiiinienins foonveinieiniennienns fovevenieenns (211,153)01/09/2023 ..... 07/08/2023 ..... Cleared ...oouvvveviviniiiiiniiiiiiines foevei [ (211,153) | coeeieiies [ e | e e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......coovvvvivviiiiiiiinnnens foovvvinniiiiiis s o (166,226)(01/09/2023 ..... 07/08/2023 ..... Cleared ....ouvvvevvviiiieiieiiiiiiiens forvin [ (166,226) [ wevvveniiiniiis | e | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiniiiiins fooviininieniiiiiieneens [ o, (1,638,294) [ 02/13/2023 ..... 08/11/2023 ..... cleared .....ocovveieiiiiiiiiiiiies i [ (1,638,204) [ ooeiiiiiiiies | e | e [ s e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 ...ccevuvviviviiinniininiiiinne foorvenniiiiiiiinienins fornveinieineinenns foveveninnenns (969,506) | 02/21/2023 ..... 08/20/2023 ..... Cleared ...oouvvvevvviniiiiiniiiieiiies forvein o (969,506) [ +evvvvvnnvennns [ e [ e [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629%FCO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiriiins foovinnnieniiiiiieneens [ o, (1,128,467)|02/21/2023 ..... 08/20/2023 ..... cleared .....ocovvveiiiiiiiiiiiiiies e [ (1,128,467)| evvveeeeiiiiis | e eeiieeees | e fore [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57620*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiriiins foovinnnieniiiiiieneens [ o, (1,462,344)102/27/2023 ..... 08/25/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,462,384) | s | oo | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiiiiiins foovininieniiiiiieneens [ o, (1,457,962) [ 02/27/2023 ..... 08/25/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,457,962) [ woveeiiiiiiins | eeeee i | e [ s o
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foovininieniiiiiinneens [ o, (1,620,405) 02/27/2023 ..... 08/26/2023 ..... cleared .....ocovveieiiiiiiiiiiiies i [ (1,620,405)
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*FF3 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnviiiiiininiiiinns foovvinniiiiiiiiieiiiins forrveeiniiiiniiiinviens forvviinnns (2,405,866) | 12/15/2022 ..... 09/15/2023 ..... C1eared ..ovvvevereniiriniiiiienineeins ferreieees e (2,405,866) | ....cevveennnns
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*FE6 ... . |ABS Bank Loans and Corporate Bonds |1 .. ... (3,421,058)( 12/29/2022 ..... 09/29/2023 ..... cleared ..(3,421,058)

57629*FT3 ..........

57629*FU0 ...

57629*FJ5 ..........

57629*FK2 ...

57629*FLO ..........
57629*FM8 ..........
57629*FN6 ..........
57629*FP1 ..........
57629*FQ9 ..........
57629*FX4 ..........
57629*GGO ..........
57629*GGO ..........
57629*GES ..........
57629*GD7 ..........
57629*GC ..........

57629*GB1 ..........

Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds
Evergreen Basket of Long Fixed Rate

[ABS Bank Loans and Corporate Bonds

Shor t-dated

T e o (476,393)]01/17/2023 ..... 07/14/2023 ..... cleared .....ccovveiiiiiiiiiiiiiiiees o [ (476,393)| .ooveerreeens
Short-dated LIBOR Swap - CME

1.. ...(239,226)|01/17/2023 ..... 07/14/2023 ..... cleared ...(239,225)

Shor t-dated

T [ o (1,606,551)| 03/02/2023 ..... 09/02/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,606,551) | wovvvvvvvrnnnns | eoveeiiiiiiiiii | e [ [
Short-dated LIBOR Swap - CME

1. ...(2,006,459)| 03/02/2023 ..... 09/02/2023 ..... cleared +(2,006,459) | oooiiiiiiiii | e

Shor t-dated

T [ o (1,605,340) [ 03/02/2023 ... 09/02/2023 ..... cleared .....ocovvveiiiiiiiiiiiiiies e [ (1,605,340) | ooooeeiiiiiiiis | e | e [ [
Short-dated LIBOR Swap - CME

T [ o (1,607,588) | 03/02/2023 ..... 09/02/2023 ... cleared .....ocovveieiiiiiiiiiiies i [ (1,607,588) | wevvvvvverinnns | eeeeeiiiiiiiei | e [ [
Short-dated LIBOR Swap - CME

T [ o (1,202,838)(03/02/2023 ..... 09/02/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,202,838) | ooooeeeiiiiiiis | e | eeerereeereeeerrereereerreenees s [
Short-dated LIBOR Swap - CME

T [ o (1,199,337)(03/02/2023 ..... 09/02/2023 ... cleared .....ocovveieiiiiiiiiiiies i [ (1,199,337) cooeeiiiiiiiiis | e | e s [
Short-dated LIBOR Swap - CME

T [ o (1,199,726)(03/02/2023 ..... 09/02/2023 ..... cleared .....ocovvveieiiiiiiiiiiies i [ (1,199,726) | ooooeeiiiiiiiis | e | eerrrreerereeereerrrreeeereenees s [
Short-dated LIBOR Swap - CME

T e o (317,625)| 12/05/2022 ..... 09/03/2023 ..... cleared .....ccovveiiiiiiiiiiiiiiiees o [ (B17,625) | coveeeeeiiiiiis | oo | e [ [
Short-dated LIBOR Swap - CME

T [ o (2,520,800) | 12/12/2022 ..... 09/10/2023 ..... cleared .....ocovvveieiiiiiiiiiiies i [ (2,520,800) | ooooiiiiiiiiis | e | eerrrrreeeeeerererrerreeeneeeees [ [
Short-dated LIBOR Swap - CME

T [ o (1,630,227)( 12/12/2022 ..... 09/10/2023 ..... cleared .....ocovvveieiiiiiiiiiiies i [ (1,630,227) cooeeeeiiiiiiis | e | e [ [
Short-dated LIBOR Swap - CME

T [ o (2,153,779)( 12/12/2022 ..... 09/10/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (2,153,779 cooeeiiiiiiiiis | e | e s [
Short-dated LIBOR Swap - CME

T [ o (1,811,666) [ 12/12/2022 ..... 09/11/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ LR O U R TTOTTTOTTTTN
Short-dated LIBOR Swap - CME

T [ o (2,367,150) | 12/12/2022 ..... 09/11/2023 ..... cleared .....ocoveeieiiiiiiiiiiiies e [ (2,367,150) | ooooeeiiiiiiiis | e | e [ [
Short-dated LIBOR Swap - CME

T AP P PP PP TTPPUUTPPUUPTPPIN FTTRPPTR (2,379,403)| 12/12/2022 ..... 09/11/2023 ... cleared ...oiicceeiiiiiiiiiiiiiiiies i |, (2,379,403) | ..eviiiiniiiiis | eiiiiiiiiiiiiiiiiiiiiiiiiieiiiiiiiiiiiiies | eeeeeeeeeeeiesesessssesssssseeees [ feeiiiiieieii e
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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 Short-dated LIBOR Swap - CME

57629*GA3 .......... ABS Bank Loans and Corporate Bonds |1 ...ccceuvvevnviiiniiininiininns foovveiiiiiiiiiiieiiiins forrveeinieiinieiininns foreviinnns (1,640,717) [ 12/12/2022 ..... 09/11/2023 ..... Cleared ...oouuvvereniiiiniiiiiiiiinicins forreiieees feeeeei (1,640, 717) | coveiiiiiiiiis | e rerierirereeninenns | rererirenir e enieenies [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57620%F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiniiins foovininieniiiiiiineens [ o, (1,818,803) | 12/12/2022 ..... 09/11/2023 ..... cleared .....ccovvveieiiiiiiiiiiciies e [ (1,818,803) | wevvvvvveriiins | ereeeiiiiieiii | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*FY2 .......... ABS Bank Loans and Corporate Bonds |1 ...ccevuvviviiiiiiniininiininns foorveniniiiinieiiniinins forrveinieiieinienns foeeveninnenns (801,803) [ 12/16/2022 ..... 09/16/2023 ..... Cleared ....ouvvvevvviinieiiiiiiieiiiins forvei [ (801,803) [ wevvvvnriiiiiis | e | e e [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiiniiins fooviinnnieniiiiiiineens [ o, (1,987,103) | 12/16/2022 ..... 09/16/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,987,103) | wevvvvveviiinne | eeveeiiiiieiiii | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiniriiins fooviininieniiiiiinneens [ o, (1,986,839) [ 12/16/2022 ..... 09/16/2023 ..... cleared .....ocovvveiiiiiiiiiiiiiies e [ (1,986,839) | ooooeiiiiiiiiis | e | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiiiiiins foovininieniiiiiiineens [ o, (1,972,750) [ 12/19/2022 ..... 09/17/2023 ..... cleared .....ccovvveieiiiiiiiiiiciies e [ (1,972,750) | cooveeiiiiiiiis | e | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiniiiiins fooviininieniiiiiieneens [ o, (1,973,014) [ 12/19/2022 ..... 09/17/2023 ..... cleared .....ocovveieiiiiiiiiiiiies i [ (1,973,014) | oo | e | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiiiiniiins fooviinnnieniiiiiiineens [ o, (2,777,364) [ 12/19/2022 ..... 09/18/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (2,777,364) | ooooeeiiiiiiiis | e | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiriiins foovinnnieniiiiiieneens [ o, (3,173,286) [ 12/19/2022 ..... 09/18/2023 ..... cleared .....ocovvveiiiiiiiiiiiiiies e [ (3,173,286) | .ooooeeeeiiiies | e | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiriiins foovinnnieniiiiiieneens [ o, (1,585,799) [ 12/19/2022 ... 09/18/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,585,799) | ooooiiiiiiiiiis | e | e s [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*GPO .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveinniiinniinns foovveiniiiiniiiieiiiins foorveviiniiiniiiinieens foreveinnns (1,982,776) [ 12/19/2022 ..... 09/18/2023 ..... C1eared ..ooovuvveveniiiiiiiiiieiinieins ferreiniiies e (1,982,776) | evvnveeniiiins | eereriierireirerrenirenieeninenns | rererireri e eni s [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foovininieniiiiiinneens [ o, (2,524,584)(12/21/2022 ..... 09/21/2023 ..... cleared .....ocovveieiiiiiiiiiiiies i [ (2,524,584)
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiriiins foovinnnieniiiiiieneens [ o, (1,731,147)| 12/22/2022 ... 09/22/2023 ..... cleared .....ocovvveiiiiiiiiiiiiiies e [ (1,731, 147)| e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*GV7 ... . |ABS Bank Loans and Corporate Bonds |1 .. ...(2,739,900) | 12/28/2022 ..... 09/28/2023 ..... cleared ...(2,739,900)
Evergreen Basket of Long Fixed Rate Shor t-dated

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiiniiiis fooviininieniiiiiieneens [ o, (1,826,361)| 12/28/2022 ..... 09/28/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,826,361)| evvveeeennne
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*HL8 .... ABS Bank Loans and Corporate Bonds |2 .. (171,643)(01/09/2023 ..... 07/08/2023 ..... cleared (171,643)
Evergreen Basket of Long Fixed Rate Shor t-dated

57629*H07 .......... ABS Bank Loans and Corporate Bonds |1 ...ccceuvvivnviiriniiiiniiiinns foonvenniiiinieiiniiiins foreveinieineinienns foveveninienns (129,461)01/09/2023 ..... 07/08/2023 ..... Cleared ....ouvvvevnvvienieiiiiiiiiinns foeviiin [ (129,461) | wovnveniiines [ e | e e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*HC8 .... ABS Bank Loans and Corporate Bonds |1 .. (306,178)(01/09/2023 ..... 07/09/2023 ..... cleared (306,178) [ weveeiiiiiie | e
Evergreen Basket of Long Fixed Rate Shor t-dated

57629*HI6 .......... ABS Bank Loans and Corporate Bonds [2 .....cevuveivveinieinineiiins foonvennniininiiiinieiins fornveinieiieinienns fooeveinneenns (217,126)(01/12/2023 ..... 07/12/2023 ..... Cleared ...oouvvveviviniiiiiniiiiiiines foevei [ (217,126) [ weoeeeiiiiiiis | e | e e [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 ...ccevuvviviiiiinniiiiniininne foonvinniiinieiinienins foorveinieineinienns foeevenineenns (713,567)(01/23/2023 ..... 07/21/2023 ..... Cleared ....ovvvvevnvvieniiiiiiiiiniinns foeviiin [ (T13,567) [ weveeiiiiiii | e | e e [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*HN4 .......... ABS Bank Loans and Corporate Bonds [2 .....ccvuveevveiniieinineinins foonveninvininiiiinieins fornveinieineiineenns foveieinneenns (803,389)|02/09/2023 ..... 08/09/2023 ..... Cleared ....ouvvvevnvvienieiiiiiiiiinns foeviiin [ (803,389) [ wevnvinniiins [ e | e [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57620*HP9 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooovvuviiiiiiiiins foovinnnieniiiiiiiinenns fovniiiiiienceciinens o, (1,204,313)(02/09/2023 ..... 08/09/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,204,313) | cooeiiiiiiiiiis | e | s [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooovvuviiiiiiiiins fooninnnieniiiiiiiinenns foenniiiiiieeeciiinens o, (1,015,642) [ 02/10/2023 ..... 08/10/2023 ..... cleared .....ocovvveieiiiiiiiiiiies i [ (1,015,642) | ooooeeiiiiiiiis | e | e s [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629%HH7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccvuveivveerieinineinins foonvennniinniiiinienns foorvennieineinienns fooevenineenns (812,092)02/10/2023 ..... 08/10/2023 ..... Cleared ....ovvvvevnvvieniiiiiiiiiniinns foeviiin [ (812,002) [ wevnvvniienes [ e | e [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*HJ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooovvuviiiiiiiiins fooninnnnieniiiiiiiineens foneiiiiiiencciiiiens o, (1,219,403) [ 02/10/2023 ..... 08/10/2023 ..... cleared .....ocovvveieiiiiiiiiiiies i [ (1,219,403) | coooiiiiiiiiiis | e | e s [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57620*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooovvuviiiiiiiiins fooninnnnieniiiiiiiineens foneiiiiiiencciiiiens o, (1,020, 123) [ 02/10/2023 ..... 08/10/2023 ..... cleared .....ocovvveieiiiiiiiiiiies i [ (1,020,123) | cooeeeiiiiiiiis | e | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57620%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceoviiiiiiiiiiniiies fooninininniiiiiieneens [ o, (1,118,574)| 02/23/2023 ..... 08/23/2023 ..... cleared .....ocovveieiiiiiiiiiiies i [ (1,118,574) | wovvvviiiiiiies | e | e [ [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*BD2 .......... ABS Bank Loans and Corporate Bonds |1 ...ccevuvviviiiiiiniiiiiiiiinne foorvennniinniiiiniciins foreveinieineinienns fovevennneenns (404,803) | 03/06/2023 ..... 09/05/2023 ..... Cleared ....ovvvvevnvvieniiiiiiiiiniinns foeviiin [ (404,803) [ wevvrvvniiens [ e [ e e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 ...ccevuvviviiiiinniiiniininns foonvenniiniiiiiiniinns foerveinieineinienns fovevenineenns (404,457)]03/06/2023 ..... 09/05/2023 ..... Cleared ...oovvvevvvienieiiniiiieiinns forvein [ (404,457) | coveeineies [ e | e [
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME

57629*BF7 .......... [ABS Bank Loans and Corporate Bonds [ 1 ...ccceovveenviieniiienniiinnns fovvvenniiiniiiinniiinns fooviiinniinniiinniinne fovviiniiinnns (394,258) [ 11/21/2022 ..... 08/19/2023 ..... Cleared ..ovvveiiviniiiiniiiiniiiiniiiins foeriiiniiiiniiinines forriiiiiens [ <3< ) I [ [ T TP PTTPTO
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STATEMENT AS OF JUNE 30, 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 Short-dated LIBOR Swap - CME
57629*BP5 .......... ABS Bank Loans and Corporate Bonds |1 ...cccvuvviviiiiiiniiiiniininne foonveniniinnieniniinins foreveinieineinienns foveveiinnenns (193,026)| 11/09/2022 ..... 08/09/2023 ..... Cleared ...oouvvevnviienieiieiiiiiiiens foevin [ (193,026) [ wevvvvvnnieens [ e | e e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME
57629*CG4 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvveveiiiiiiiiiiiiiiinns foonveniiininieiiininins forrveiiieiineiinicnins foeneeeiiennns (16,532)| 04/06/2023 ..... 07/06/2023 ..... Cleared ...oovvvevnvvennieiinieiinieiins e [ (16,532) | wevnvennieens | e [ e e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME
57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 ...ccevuvviviiiiiiniininiininns foorveniniiiinieiiniinins forrveinieiieinienns foeeveninnenns (398,004) | 02/06/2023 ..... 08/05/2023 ..... Cleared ....ouvvvevvviinieiiiiiiieiiiins forvei [ (398,004) [ vovvrvvnnieens [ e [ e e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME
57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ...ccevuvviviviiinniininiiiinne foorvenniiiiiiiinienins fornveinieineinenns foveveninnenns (690,242)| 12/06/2022 ..... 09/06/2023 ..... Cleared ...oouvvvevvviniiiiiniiiieiiies forvein o (690,242) | covvviniiines [ e | e e
Evergreen Basket of Long Fixed Rate Short-dated LIBOR Swap - CME
57629*CS8 .......... ABS Bank Loans and Corporate Bonds [ 1 ...cieeeivivniinniinniininne foonrennninniiiniinies fooerennrenniennnnenes fooerennnnenns (274,298)| 11/04/2022 ..... 08/04/2023 ..... cleared ..ovveviinniiinnniiinniiiiniiines forviiiiiiii o (274,298)| cevnivnniinnns | e [ i e e
9999999999 - Totals 36,459,698, 659 27,761,881,464 XXX XXX XXX (978,736,889) (5,532,678,067) XXX XXX XXX 37,438,435,548 33,294,559, 531
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STATEMENT AS OF JUNE 30, 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 INVeNtory ...........ccocooiiiiiiiiieeeeeeeeeeeeeeeeee e L7 — 31,264,152,520 |...ooocvierreciciene 200 |.......... 31,676,404,864 |.....covoeeiieeeeccciieies [ o e eees oree e 187 | 31,264, 152,520
Add: Opened or Acquired Transactions...............ccccceveveueieereenenennseeeienenenens 15 [ 488,526,396 |.......coceeveeveernee 153 |.......... 17,311,563,920 |...oveoeeeeeeeeeeeeeeies oo eeeeeeeeeenene Jeeeeeee e eeees foeeeeete e e eeen e |ereeeee e 168 |.......... 17,800,090, 316
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 60,000,000 |.cooovovereeereeeeene VI 17,828,651, 751 |1 eeeeeies e eeeeeee oo eenen Jeeeeeeeeeee e Jeeeeeee e ns 79 |......... 17,888,651,751
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 32,904,053 XXX XXX XXX 49,178,105
Ending Inventory 200 31,676,404,864 276 31,126,412,980 276 31,126,412,980
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STATEMENT AS OF JUNE 30, 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 eeeesees e see e s s s es e eeses e e e e e84 eE 828 e ettt nsennnns | eesensinans 7,170,784,726

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccooiiiiiiiiiiiiiiiiieis e

TOtal (LINE 1 PIUS LINE 2) .ottt ettt et s s e s s s s s s e s et et essss s s sssesesesesnsnnsnensneneneeiee s 7,170,784,726
Part D, SECHON 1, COIUMN B ......ueuiuieeiecececeeeeeeeeeeseesees s eese s ees e e e s s es s e st e s s ee e e e seeeanes | eoseeniens 20,781,317,506

Part D, SECHON 1, COIUMN 7 ..o ese s es s es s s e s e s s st e e st eeseesseeeeenanes cosieaies (13,621,494,897)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......cvcueuiuieiieeeieieieteteteecece ettt sttt es st esesessen s ssessesesessnenensnaeiese s 10,962,116

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt et ee et ettt et ettt et et et et et et et et et et et et et eee e e e e e e e e e e e e eeeeenenae eaneaeareans 2,612,694 ,834

Part B, SECHON 1, COIUMN 13 ... ..ottt ettt et ettt ettt et et e e et et et et et et et et et et et et e e et e e e e e e e e seeneeee eteeseareaseanes (10,962,111)

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt e s s s s st es et essssasnnsssesesesnnnnsnsneneneeies e 2,601,732,723
Part D, SECHON 1, COIUMN G ...t es st eeeeenes | ceseesions 20,807,729, 172

Part D, SECHON 1, COIUMN 10 ....euiuiaeereerceceeeeeeeeeeeeeseesees s e e ee s es s e e e et en et esesseeeseenannes eesieaies (18,205,996,447)

Total (Line 9 Minus LiNe 10 MINUS LINE T1) ....cuouiuiiieeieeeieietetcecee ettt sesssn s s sesesessnensnaneere it (2)

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ......iuuiiierieieeseieseeseeeeeeseessese st ses bbbttt ene sesnsineas 5,579,166,939
Part B, SECHON 1, COIIMN 20 ......cuuieuiurieeesceeesecesessesesesseseessesesesseseessesese e ss st se s se s sb bbb s bbbttt entans sesissesnsiniens 63,913,452
Part D, SECHON 1, COIUMN 12 ..ot et es sttt enae sesniieseas 5,643,080,392
Total (Line 13 plus LiN€ 14 MINUS LINE 15) .....ocioieiiieieieieiiieieieieieieeeeesie ettt essssssssesenennnennnnns ettt (1)
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STATEMENT AS OF JUNE 30, 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 BCQUINET ............ccceuiiieieieieececececeee ettt s s e st es s e s e s s s s s s et esessssssnsssesesesessasannnas [eeesenens 130,482,532,448 |......... 208,610,013,923

3. ACCTUAI OF QISCOUNE ...ttt bbbttt ettt ssienas | [roninsninnas 125,844,015 [

4. Unrealized valuation iNCre@SE (JECIEASE) .........c.ccvevveviverererieieieeeeeeteteteseseseeeeseesssesesessssssesessseseseseseassesssssssesesesssnssasssasasesesesns [eoesesnensssennens 8,223,574 |................. 46,497,527

5. Total gain (I0SS) ON QISPOSAIS ........c.c.ciuiuiiiereteeeeceeeie ettt e ettt et eses s s s s e s et eseseas s ssesesesesesessanss s ssesesesessssssssssesesesens [oeseseassnenneas (11,838,029) ..o (4,778,566)

6. Deduct consideration received 0N ISPOSAS ............c...cuevivereuiriiiieeeieteieteseaeeeee et sse ettt s st e s s sesessssases st ssesesesesessssesssssasasanes [oeneenes 131,399,266,153 |......... 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 3,828,647,712 |............ 4,623,151,857
11.  Deduct total nonadmitted @MOUNES ..............ciiiiii e eas [es e [oet e
12. Statement value at end of current period (Line 10 minus Line 11) 3,828,647,712 4,623,151,857
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