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STATEMENT AS OF MARCH 31, 2024 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 o [erees 150,328,641,178 |...cooverirriiccrrnces o 150,328,641,178 |......... 144,433,159,667
2. Stocks:
2.1 Preferred STOCKS ..ottt [ore s 568,669,054 |......cevrerererieirrriiccees e 568,669,054 |............... 446,025,402
2.2 COMMON SEOCKS ...ttt [reneeeees 27,630,059,335 ..o [ 27,630,059,335 |.......... 27,118,688,202
3. Mortgage loans on real estate:
B FIISEHENS v [ 24,113,528,010 |.vceieerericceirriee feovieinne 24,113,528,010 |.......... 24,020,648,754
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...cveeiiiieiee ettt nnenens [eeeeeenenenens 347,427,145 | [ 347,427,145 |................ 351,331,874
4.2 Properties held for the production of income (less
$ 284,200,000 encUMbIaNCeS) ..........ccoovevrvveruererereienas [eereeinieeenens (27,252,575) | e oo (27,252,575)|.c.cecvnnne (23,858,115)
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeeeeievtetceeeeee ettt e s sese e eses st sesesesesssnenens [oesesesenennnenees 1,954,867 |...cooeeeeeeeeeeeeeeeeeeeeeeees e 1,954,867 |...coovveen. 1,954,867
5. Cash($ .oreeernenn 774,663,901 ), cash equivalents
[CJ— 4,004,797,621 ) and short-term
investments ($  ............ 2,626,806,718 ) ....ooveeceee e 7,406,268,240 |...coovvvvviecrciirccceins [ 7,406,268,240 |......... 11,134,092,248
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeee 16,248,623,427 |.......ccoeve........ 88,475 |.......... 16,248,534,952 |.......... 15,897,270,556
7. Derivatives ............... ... 22,481,251,494 |. ... 22,481,251,494 |. 20,739,767,594
8. Other iNVESIEd @SSELS ......o.oviuiieciiecieeieeeieee et [eeeeieies 13,219,826,821 |................. 51,260,376 |.......... 13,168,566,445 |........... 12,907,368,797
9. Receivables fOr SECUMLIES ..........ccviiiueiriiri e eeees [roneienees 3,056,755,782 |....coovevinicecierirricens oo 3,056,755,782 |........... 2,400,967,375
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LiNeS 110 11) ...c.cocveveveevevevereeicierees v 265,375,752, 777 |ceeeereeneee 51,348,851 |........ 265,324,403,926 |......... 259,427,417 ,222
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccceurvriimiueiereenineeieieeeeseeeeienenas frernienenns 4,268,750,318 |...ccvvvviinene 6,788,555 |............ 4,261,961,763 |........... 5,236,485,893
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 146,472,126 ..o e 146,472,126 |............... 204,175,733
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 1,108,672,605 |....ooveeeeeeeeirieeciciernines feeeeininens 1,108,672,605 |............ 1,140,428,115
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 86,169,643 |................... 6,970,493 |................ 79,199,150 |.ooooveeeeeeee. 92,038,010
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............coceeeeees |oeveveeveevnennns 29,539,619 |.voeieeeceeeeeeeeeees e 29,539,619 |..ccooneeeen. 52,250,187
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.c.cc..... 168,138,772 | e 168,138,772 |...coon........ 280,008,382
18.2 Net deferred tax asset ........ccccceccenne ..1,992,344,831 |. . 588,474 |.. ..1,991,756,357 |.. ..1,659,507,058
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 6,837,257 | e 6,837,257 |.covoeeeee 6,955,326
20. Electronic data processing equipment and SOftWArE .............ccoveveuerereicienens frererceeenenne 252,525,981 |.....cocvvene 243,793,207 |eocveverrnne. 8,732,774 |...coen 9,897,105
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 36,296,280 |...oocvrreene. 36,296,280 |...eceieeeieeireieneins e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............ccccoeevevevivreees foeveveeiieennne 149,309,421 [.oooeeieeeeieceeeeiees o 149,309,421 |....cocoeee. 132,270,480
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25. Aggregate write-ins for other than invested assets ............ccccoeeveririeieeeeees foevernnens 5,271,645,725 |............ 1,171,466,178 |............ 4,100,179,547 |............ 4,032,031,189
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevvivieeieereiiiiieecieieieesssssaenas foreceeens 278,892,455,355 |........... 1,517,252,039 |......... 277,375,203,316 |......... 272,273,464,700
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 53,457,412,004 |.....ooveriiiieircne [ 53,457,412,004 |.......... 52,592,632,278
28. Total (Lines 26 and 27) 332,349,867, 359 1,517,252,039 330,832,615,320 324,866,096,978
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501.  Corporate ouned life iNSUMANCE .......ooiviiincicrnniviiiiisssssseccnnn L, 2,887,488,967 [.....oeooocreeeerecrcriiiins [eoeeiee 2,887,488,961 |.......... 2,828,205,253
2502. Admitted disallowed interest maintenance reserve .........ccocoovoiveiices foveeenennns 1,088,768,343 |...coeeeeeeeeeeeeeeeeeeees e 1,088,768,343 |............ 1,111,554 ,018
2503. Fully refundable deposits, prepayments and miscellaneous assets .......|...c..... 89,723,434 25,071,004 64,652,430 19,265,947
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,205,664,988 |... ..1,146,395,174 |... ...59,269,813 |... ... 73,005,971
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,271,645,725 1,171,466, 178 4,100, 179,547 4,032,031,189




STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ 165,784,923,744 less $
(including $ ...ovecvnenne 153,581,293 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:
4.1 Life
4.2 Accident and health
Policyholders’ dividends/refunds to members $
and unpaid
Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
Modco)

6.2 Policyholders’ 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 $  .oovoeeeeeeene 3,564,212 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 $

Modco) ....

Current
Statement Date

2
December 31
Prior Year

......... 165,784,923,744 |........163,889,051,584
...... 3,357,248,178 |............ 3,360,552, 794
20,472,220,423 |.......... 19,645,255,949
................ 576,956,511 |................633, 182,086
27,900,394 |............... 33,564,125
................... 9,446,253 |..................9,254 468
............ 2,168,329,462 |............2, 141,066,555

SEIVICE ACE ...
9.3 Other amounts payable on reinsurance, including $ ................
oY 1Yo TSP PTRTRRRT) IUSPOTORORTROONt 14,882,685 |............. (103,090,801)
9.4 Interest MaiNTENANCE RESEIVE ..ottt ettt a et he e she e bt e be e bt eabeambeeaeesaeesheesheesbeesbeenbeens [ooesansiaesisesiaesiaesaesaesns [oaeesesiaesseesieesaessaessae s
10. Commissions to agents due or accrued-life and annuity contracts $
[ 105,235 and deposit-type CONtract fUNAS $  .ocreerreicrcrriiiiiis ettt eeseeeeananeneees 20,584,096 |.......cceoe... 9,625,510
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 3,155,069 |....coeorneeene 3,320,775
12.  General expenses due or accrued 891,389,282 |............ 1,048,795,743
13. Transfers to Separate Accounts due or accrued (net) (including $ — .....c.c...... (58,674,895) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) .............coueueueueueuiiiriieieieteeeeeeeseeeesesesee e ssesesesesesesens [eeeeeeeeeeeaens (75,390,387) [ (65,765,348)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXES ...........cccovvvverueveieirieieeeieieeeeeeieieias ...90,571,965 |..
15.1 Current federal and foreign income taxes, including $ ................cccccceeeeeeee.. . ON realized capital gains (I0SSES) ....coccvvvees foevveeiiciiiiiccicee,
15.2 Net deferred tax ADIlItY ...........c.o ettt e e et et e et et et e et e e e
16, Unearned iNVESIMENT INCOME .........o.cuiuiiriiieiieieteteit ettt ettt ettt s et e st s st e s et ea et e sttt st et e s nsesesens [roesninanenaes 110,272,184 |................ 135,905,616
17.  Amounts withheld or retained by reporting entity 8s agent OF tTUSIEE ............cceueuiiriiiiiririeieeeeee s [ 6,246,173 |.. ... 12,835,742
18.  Amounts held for agents' account, including $ ..427,984,588 |.. ..426,661,742
19.  Remittances and iteMS NOt AIIOCALEM ..........c.cuiiuiiririiicieieieie ettt ettt s st es s [eoniesainas 1,671,466,482 |............ 1,705,616, 370
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiii s [
21. Liability for benefits for employees and agents if not included above ... ..250,333,988 |..
22. Borrowed money $ ..o 49,925,328 and interest thereon $  ...coovieieiieiciicies e ...49,925,328 |..
23. Dividends to stockholders declared and UNPAIA ............c.ooiiiiiiiiiieiiee ettt ettt sie e saeesbeesbeenbeebeennesnnesns [seseessesieeeiae s e
24. Miscellaneous liabilities:
24.01 ASSEE VAIUAHON FTESEIVE ........eceeveeeceee et e ee et s s e e e e s s s seas s e s s s ssanassesesasssasassesasanasassssesassassssssssassasansnna|ereseseeanas 6,285,767,861
24.02 Reinsurance in unauthorized and certified ($ .......cooeeevrerrrrrnennnns ) COMPANIES ....covevvevevceeeeeeeeeieietesesesesses s sess e 127,055
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccccvrieeecccrnencnee ) reiNSUurers ......... | 2,355,794,088 |............ 2,529,465,283
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ...41,955,706 |.. ...50,720,306
2405 Drafts OULSTANMING ... .eoieeeiieeiei ettt ettt e e s e eae e es e e eae e st e s e e s e easeemeeeneees e e emeeemeenaee s eenseenseanseenseenseans [oreeiaseiae s e e e e s e e st e saesns [eaeeeeeiae s s
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt sttt e be e beenesmnesseesanes [eoeesaeesae s s e s s e s aesins oaeesesneseese e sae s
24.07 FUNdS held UNAEI COIMSUIAMNGE ..........cocvevivivetetetieieeeetetetetetesesee et eeesesesesessse s es st et esesesesessssesssesesesesessssssesssesesesesesnssssasasssssas |erenennen 20,286,407,177 |.......... 19,990,769,251
24.08 Derivatives ...........cooeeueeeenens ... 15,327,221,845 |.. .13,734,130,858
24,09 PAyabIE fOr SECUMTIES ........c.oeiveeevetceceeecceeeie ettt as sttt e s e s e e s s s st eseseseasssssssesesesesessassssssesesesessssanssssas [ereenenneneens 884,258,018 |.. ..117,816,919
24.10 Payable fOr SECUIES IENTING ......o.eiiiiieeiee ettt et et et e s st e ae e b e e aseeaeeenseeaeeeneesseeaseenseenseenseenneen [ooeesaseiae s e s iaesiaesaesaesns [eaeessesaesseesaee s saessae s
24.11 Capital notes $ .....ccecevvvenene and iNtErest tNErEON $ ...o.ocviriiiiciciiiiies ettt eeeeee et eeerees |eaeeee et
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 8,084,470,073 7,807,955,363
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 249 177,987,747 243,534 ,717,089
27.  From Separate ACCOUNLS SALEMENL .............ceviuiieiiiiiiietetetetieee et ettt et et es e e st ettt esese s es et e s esesesesessss s ssssesasesesesssssssssseseseseseses fensnesenas 53,319,234 527 |.......... 52,454 718,896
28. Total liabilities (Lines 26 and 27) ... 302,497,222,274 295,989,435,985
P4 B 07Ty Ty g ToT g o= o) o= IE=] (oo QO KOTSRS KOO PPN
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiie ettt b e nbe s [eeesae s e ettt
32, SUIPIUS NOES ..o ..4,826,795,245 |. ..4,876,802,621
33.  Gross paid in @nd CONMDULEA SUMPIUS .......cc.eiiiiiiiiie ettt bbbttt b e et e et e sseesaeesbeesbeesbeebeenbeemnesnsesnnesneesneens|osessansssesinesiaesiaesaesnesies [oaesaessseaasssnesanesanesaeens
34. Aggregate write-ins for SPeCial SUMPIUS FUNDS ..........cocoiieieeeieeiececccee ettt s e n s s sesens [eresenennes 1,092,018,343 |............ 1,114,804,018
35, UNASSIGNEd fUNAS (SUMPIUS) .........vveveeeieieceiieteteteeeeeeee ettt eae ettt es e s e s s st eseseseseasssss st et et esessssss s s sesesessssanassssesesesesens [ereneenen 22,416,579,458 |.......... 22,885,054,353
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in LiN€ 30 $  ...cooveiiiiiiiiiiiiiins ) e ies [t e
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ................ 138,177,477 in Separate Accounts Statement) 28,335,393,046 28,876,660,992
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 28,335,393,046 28,876,660,992
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 330,832,615,320 324,866,096,978
DETAILS OF WRITE-INS
2501.  REPUIChASE AQTEEMENTS ....iiiiiiiieiiiiiiiie ettt ettt ettt s e s e et s esesesese e e s s esesesenenennnes [eesesesnnnns 3,484,234,403 |............ 3,227,108,863
2502. Derivative accrued interest . ..2,636,007,875 |.. ..2,386,752,991
2503. Derivative collateral ..o ..1,791,253,815 |.. ..2,072,571,263
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.cuveiviueviiiiieiieieieieiieeeeae ettt se s [eee e eeienees 172,973,979 | 121,522,246
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 8,084,470,073 7,807,955,363
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed interest MaintenanCe FESEIVE ...ttt oeeenenaenas 1,088,768,343 |........... 1,111,554,018
3402. Designated surplus for group @NNUITIES ..ottt snsnseas [oeseseeannansnanes 2,500,000 |..coovvereeneee 2,500,000
3403. Designated surplus for separate account DUSINESS ..........cccooiiiiiiieieecececcc ettt [eeenes s s 750,000 oo 750,000
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiiei ettt sne e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 1,092,018,343 1,114,804,018




STATEMENT AS OF MARCH 31, 2024 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 ..............cccoeveveeenc oo 4.,241,096,070 |............ 5,477,623,199 |......... 25,461,467,176
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 7,108,748 |.......coconc..... 4,439,229 |................ 28,424,802
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..2,531,651,360 |.. ..2,743,087,324 |.. 11,091,015,806
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(19,165,093)]|.. ... (9,768,425)|................ (50,968, 196)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ...........ccceeveveveveresfererennenccens 156,605 |..oveveeeeeene 841,973 oo 3,015,196
6. Commissions and expense allowances on reiNSUrance CeAed ..............ovioierveveveveueueeeeeseeeeeeeeseseses e 104,755,451 |................ 123,045,010 |....coce.... 488,791,083
7. Reserve adjustments oN reiNSUranNCe CEAEM .............cocooviveviueueuieieeeeeeieieieseaesee e es e e 1,963,592 | (2,679,864)|.....ccncc.... (13,490,977)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 57,986,989 |....occceueenne 58,968,716 |................ 220,739,651
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 94,395,601 56,204,233 331,833,055
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 7,019,949,323 8,451,761,3%4 37,560,827,597
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 657,947,757 |.ovovenenne 758,870,937 |............ 2,526,241,831
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 2,112,341 | 2,372,467 |..ooenee. 8,982,646
12, ANNUILY DENETILS ©..veiiieieiieteeeei ittt sttt es e e e st e e s e ese s e s s s e nsese s s sseenses s iciseennicias 749,161,806 |................ 627,640,385 |............ 2,695,482,871
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeveeeiiieveveueeeeenens oo 89,039,211 | 93,251,400 |...cocneeneee 371,189,947
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ ettt
15.  Surrender benefits and withdrawals for life contracts ..................... .2,248,650,726 ..1,858,136,372 |.. 11,142,698,595
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17. Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevevcveucreeseeeeee e 164,453,302 |.....cccenevee 122,748,853 |............. 569,644,551
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 6,161,712 | 6,648,910 |..cocovnreene. 25,575,546
19. Increase in aggregate reserves for life and accident and health contracts ) 1,892,567,350 3,346,253, 797 13,871,643,209
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 5,810,094,204 |............ 6,815,923,121 |.......... 31,211,459,196
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....vvviiiicecte ettt ettt s bbb s es s bbb s s s st s s [ecsceeeennacaas 286,222,170 |..ccoceeennene 316,604,477 |............ 1,374,686,112
22. Commissions and expense allowances on reinsurance assumed . ... 11,710,855 |.. ... 12,434,976 |.. 48,294,050
23. General insurance expenses and fraternal expenses ................. | 636,945,065 |................ 534,109,429 |............ 2,360,845,734
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 90,122,257 |..coovevenees 87,818,087 |...ccveeen. 329,009,616
25. Increase in loading on deferred and uncollected premiums ........... ..(23,576,428)|.. ..(24,285,341) ... 29,347,609
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (593,528,754)|.............. (269,393,251)|.......... (1,598,760,115)
27. Aggregate write-ins for deductions .... 197,289,769 257,965,135 1,094,400,862
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 6,415,279,138 7,731,176,632 34,849,283,063
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 604,670,185 |................ 720,584,762 |............ 2,711,544 ,533
30. Dividends to policyholders and refunds to members 487,072,854 443,195,915 2,131,090,746
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans 117,597,330 |oovcenee 277,388,847 |................ 580,453,788
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 97,813,214 170,483,696 115,966,921
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 19,784,116 |.....c.co.... 106,905,151 |................ 464,486,867
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 17,856,912 (excluding taxes of $  ..ceoveveeeenne (5,723,580)
TraNSTEITEd 10 the IMR) .....eeiicecietrieie ettt sttt st a et s s e e ee s s b e e ee e s e ee e nnee (236,987,840) (353,931,638) (489,729,328)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (217,203,724) (247,026,487) (25,242 ,461)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 28,876,660,992 27,941,058,515 27,941,058,515
37, NEtINCOME (LINE 35) ...uueiiiniucieeeieieeseeeeeee s esesseseseesesesesesssssssesesesesssssesesassssesesssesassssssesesassnnsssefernsnsnsnsanns (217,203,724) ..o (247,026,487 ......cocveenvee (25,242,461)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(892,044,787) |..oooenvene. 120,251,965 |.. (512,350,880 ... 8,465,308
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e (147,605,053).. 119,822,439 |.. ..375,952,061
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..185,603, 147 |.. ..239,518,583 |.. ..462,403,744
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ...86,271,902 |.. (110,380,797)|..
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........ccccvvvvevereveeeceeees oo (99,221)|..
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccocceeeeeveeeferiiiiiiiiiii
44.  Change in asset VAIUALION FESEIVE .............cccccueueveeececeeeeeeeeeeeeeeeeeteeesesaeaeaesesesesasaesesesessasassesesessasassesfoeseessannns (296,577,713)
45, Change iN trEASUNY SEOCK ........ciueiitiiitiiitieie ettt ettt sttt ettt ettt ettt e saeesbeesbeesbeesbe e beenbeenneemneen oo enee s e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ...........ccccceovrerreenieeneeniee oo .. ..
47. Other changes in surplus in Separate AcCounts StAtEMENt ...........c.ccceeieieieieveeeeeeceeeeeeeeee e | 107,491 [ 1,448,236 |.cooooveccnne 4,600,052
48.  Change iN SUMPIUS NOLES ..........cocveviuiuieiieiietetesceeeeccete ettt s s s st esesesessa s s s sesesesessanas oo eeneeeenneas (50,007,376)|....ccnvene (25,000,000) [....cocvuenvne (149,159,227)
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus (222,009, 363) 48,035,610 208,403,108
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (541,267,946) (282,573,340) 935,602,477
55. Capital and surplus, as of statement date (Lines 36 + 54) 28,335,393,046 27,658,485,175 28,876,660,992
DETAILS OF WRITE-INS
08.301. Change in corporate owned life inSUranCe asset ..........coocooioioioioiiioioieicecccee e 61,759,339 |..ccooe. 38,330,550 |..ccveneee 216,660,794
08.302. Experience refunds on reinsurance contracts ... 27,585,495 |...ocooeeene 21,160,857 |.coooveenee 86,980,575
08.303. Management and administrative fEES ..o 22,508,105 |[.ocooveees 41,000,460 |................ 59,835,188
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ..........cccocvoveveueucveuieiieeeeeee e (17,457,337 e (44,287,633).ccccnenne (31,643,502)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 94,395,601 56,204,233 331,833,055
2701. Ceded income on funds withheld ......cccooovniniiinnnnee ..295,933,182 |.. . 248,541,165 |.. ..985,400,386
2702. Change in liability for employee/agent benefit plans ... 25,458,238 |.. ...25,279,528 |. ... 88,714,201
2703. Reinsurance ceded adjustment .............ccccoooiiiiiieiiiiieiii (120,249,251)|.. ... 13,600,292 |. ... 44 856,953
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e (3,852,399)]..cvcvenne (29,455,850 ....c.cccvenvne (24,570,678)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 197,289,769 257,965,135 1,094,400,862
5301. Deferred gain on reinsurance Ceded ............ooooioieiccciiieceecee e e (120,249,251) ..o 13,600,292 |....ccccoceee. 44 856,953
5302. Other changes in surplus .......ccc......... (103,269,126)|.. ... 34,435,317 |. ..170,832,314
5303. Change in minimum pension 1Hability ..o e 1,509,014 | ... (7,286,158)
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (222,009, 363) 48,035,610 208,403,108




STATEMENT AS OF MARCH 31, 2024 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 ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 4,447,980,406 |............ 5,746,574,940 |.......... 25,363,484,358
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 3,725,960,264 |............ 2,938,573,436 |.......... 12,269, 139,053
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 231,654,748 215,786,492 1,054,601,777
4. TOtal (LINES 110 B) ..ottt 8,405,595,418 8,900,934,868 38,687,225, 188
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 4,044 ,418,041 |............ 3,382,669,894 |.......... 17,076,611,316
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (583,903,715 |.....c.cc.. (272,175,610)|.......... (1,610,775,196)
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 1,346,483,132 |............ 1,444,063,951 |........... 5,208,228,387
8. Dividends paid t0 POIICYNOIAETS .........cocoveviveuereeieieieeeeietete ettt s s s s sesessans [ereeeeeneenens 463,649,946 |................ 417,503,090 |............ 1,907,965,269
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) ...ttt b bbb (29,383,892) (197,912,071) (57,654,551)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 5,241,263,512 4,774,149,254 22,524 ,375,225
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 3,164 ,331,906 4,126,785,614 16, 162,849,963
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 8,371,566,850 4,701,933, 157 ... 23,801,327,958
12.2 Stocks .............. ... 36,807,864 |.. ...20,704,365 |.. 395,298,083
12.3 Mortgage loans ... ..500,271,980 |.. ..838,451,005 |.. 3,621,286,255
12.4 Real estate ....... PR (300,000)|....cereveeeeeereeeeeeeereeeeeees o 4,988,624
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiciiei ittt nienne[eesesineesnens 195,662,099 |......cccoennne. 75,862,359 |........... 1,830,189,125
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ................cccccceeees |oevvveeennns (15,337,097)..cecveenne (51,135,980).............. (388,147,108)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas (794,988,342) (138,665,210) (344,426,899)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 8,293,673,354 |............ 5,447,149,696 |.......... 28,920,516,038
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbttt [ereeineas 14,786,520,473 |........... 6,888,000,528 |.......... 32,278,452, 167
13,2 SEOCKS ...ttt enas [eeteeenennanes 428,914,252 |.....cocecc. 261,607,805 |................ 572,212,803
13.3 MOMGAGE IOBNS ...ttt [oneeeennnanaeaa 646,819,627 |................ 656,120,133 |............ 2,895,795,779
13.4 REAI ESLALE ...t enenien [ee e e 34,921 [ 879,859 |...ccccviriene 8,066,745
13.5 Other iNVESIEA @SSELS ......cvvuiuieieiciieirei ettt [eeessinessnees 551,234,412 |....ccoooeece. 547,980,572 |............ 2,988,354,735
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees (729,671,613) (464,457,827) (154,474,332)
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 15,683,852,072 7,890,131,070 38,588,407,897
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 352,424 748 353,875,807 (1,157,907,322)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (7,742 ,603,466) (2,796,857,181) (8,509,984 ,537)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrplus NOtES, CAPItAl NOES .........cvcveveeeeeeiiiieieeeeeeeecece et eannnns|oereseseenenees (50,000,000)|.......ccemvnn (25,000,000).............. (150,000,000)
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
16.3 BOITOWEM FUNDS ... ees [nsenensnaese s e naees 12,211 [ (100,890)|.............. (199,308,011)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns 795,320,756 |....ccceneevne 600,020,012 |............ 1,237,555, 120
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 105, 114,585 (1,747,515,007) (2,975,083,742)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 850,447,552 (1,172,595,885) (2,086,836,633)
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) . |........... (3,727,824,008)|................ 157,332,548 |............ 5,566,028,793
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING Of YEAT ...ttt [onsnnenes 11,134,092,248 |............ 5,568,063,455 |............ 5,568,063,455
19.2 End of period (Line 18 plus Line 19.1) 7,406,268,240 5,725,396,003 11,134,092,248
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bond conversions and refinanCing ..o [eeeierienees 118,146,846 |................. 60,388,283 |............ 1,460,001,947
20.0002. Change in market value of corporate owned life insurance asset ........ccoovvvvoceiiieiiinns e 61,944,982 |................ 38,499,830 |................ 217,357,562
20.0003. STOCK CONVEISIONS ....cvucvuceecececiicsisee s ... 10,042,935 |. ...202,079,934
20.0004. Net investment income payment=in-Kind Bonds ...........cccocooiiiiiiiioieiiieeeeeeeeeee [ 4,214,712 14,051,555
20.0005. Transfer of partnerships and limited liability companies to partnerships and limited
11D i 1Ty COMPANTES ..ottt esenessennenes|orereesstessssessssessssessseeens |ooeeeeseseseseseeseeseeens |oeeeeseisesens 277,380,541
20.0006. Transfer of mortgage loans to bonds ... ...132, 143,002
20.0007. Transfer of bonds to partnerships and limited liability companies .. ...121,797,363
20.0008. Transfer of partnerships and limited liability companies to bonds .. . .... 99,952,756
20.0009. Transfer of mortgage loans to short-term inVeSIMENTS ... oo [oreseseseersess e sines oesessnssssssenes 59,966,220




STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0010. Transfer of stocks to partnerships and limited liability companies .... ... 37,671,997
20.0011. Accrued discount on MOFtgage 0aNS .......cccoiiiiiiiririiiiccieiee ettt eeieiens [eentesseetes sttt nens [orerenesseeter st nes oeteseeeneeieaees 9,652,778
20.0012. Transfer of partnerships and limited liability companies to stocks ..2,569,232
20.0013. Transfer of mortgage loans to partnerships and limited liability companies ... fooriinniiiiiins e [ 51,000

5.1




STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
............ 2,301,180,276 |............2,291,748,684 |.......... 10,603,566,024
................. 49,691,383 |................ 44,560,703 |...............227,192,193
............ 1,566,913,985 |............3,029,108,059 |.......... 15,537,144, 158
............ 1,638,685,818 |............2,137,204,571 |............ 7,049,547 820
................ 206,153,289 |................ 191,840,331 |...............777,260,267
............ 5,762,624,751 |............ 7,694,462, 347 |......... 34,194,710,461
............ 1,446,098,776 |................630,296,891 |............ 5,547,846 ,885

7,208,723,527 8,324,759,238 39,742,557,346
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STATEMENT AS OF MARCH 31, 2024 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# 2024 2023
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $  (217,203,724) $ (25,242,461)
State prescribed practices that increase/(decrease) NAIC
(2) SAP: N/A N/A N/A - -
State permitted practices that increase/(decrease) NAIC
(3) SAP: N/A N/A N/A - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX §  (217,203,724) $ (25,242,461)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 28,335,393,046 $  28,876,660,992
State prescribed practices that increase/(decrease) NAIC
(6) SAP: N/A N/A N/A - -
State permitted practices that increase/(decrease) NAIC
(7) sSAP: N/A N/A N/A - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 28,335,393,046 $  28,876,660,992

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.

7.1



STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 2 — Accounting Changes and Corrections of Errors
a. For the three months ended March 31, 2024, 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
Investment income due and accrued $ (76,064,128) $ (76,064,128) $ (76,064,128)
Other Liabilities (14,140,772) (14,140,772) 14,140,772
Bonds (12,308,884) (12,308,884) (12,308,884)
Common stocks (755,342) (755,342) (755,342)
Total $  (103,269,126) $ (103,269,126)

Of the $103,269,126 decrease to surplus for prior years' errors, $103,269,126 was recorded as prior period adjustments, net of taxes.

For the three months ended March 31, 2023, corrections of prior years' errors were recorded in surplus, net of tax:

Increase (Decrease) to:

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

Of the $36,659,546 increase to surplus for prior years' errors, $36,659,546 was recorded as prior period adjustments, net of taxes.
b. Adoption of new accounting standards

In August 2023, the NAIC adopted INT 23-01T — Disallowed IMR (“INT 23-01T”). INT 23-01T provides optional, limited-term guidance for the
assessment of disallowed IMR for up to 10% of adjusted general account capital and surplus. An insurer’s capital and surplus must first be
adjusted to exclude certain “soft assets” including net positive goodwill, electronic data processing equipment and operating system software,
net deferred tax assets and admitted disallowed IMR. An insurer will only be able to admit the negative IMR if the insurer's risk-based capital is
over 300% authorized control level after adjusting to remove the assets described above.

As adopted, negative IMR may be admitted first in the insurer's general account and then, if all disallowed IMR in the general account is
admitted and the percentage limit is not reached, to the separate account proportionately between insulated and noninsulated accounts. If the
insurer can demonstrate historical practice in which acquired gains from derivatives were also reversed to IMR (as liabilities) and amortized,
there is no exclusion for derivatives losses. INT 23-01T was adopted by the Company as of September 30, 2023 and will be effective through
December 31, 2025. To the extent the Company’s IMR balance is a net negative, the effects of INT 23-01T will be reflected in the Company’s
financial position, results of operations, and financial statement disclosures. The Company has adopted this guidance and the adoption resulted
in an admitted disallowed IMR of $1,088,768,343 for the Company and $129,977,839 for C.M. Life.

In March 2023, the NAIC adopted modifications to SSAP No. 34 — Investment Income Due and Accrued, effective December 31, 2023. The
modifications require additional disclosures and data capture related to gross, non-admitted and admitted amounts for interest income due and
accrued, deferred interest, and paid-in-kind (PIK) interest. In August 2023, the NAIC adopted revisions to further clarify the PIK interest
disclosure in SSAP No. 34, effective December 31, 2023. The revisions clarify that decreasing amounts to principal balances are first applied to
any PIK interest included in the principal balance. The original principal would not be reduced until the PIK interest had been fully eliminated
from the balance. The revisions also provide a practical expedient for determining the PIK interest in the cumulative balance by subtracting the
original principal/ par value from the current principal/ par value, with the resulting PIK interest not to go less than zero. The modifications did
not have a material effect on the Company’s financial statements.

In December 2023, the NAIC adopted revisions, effective January 1, 2024, to avoid allocating realized gains or losses from bond sales to IMR
when sold before a rating downgrade. Revisions were also made to avoid allocating realized gains or losses from mortgage loan sales when
there is a credit loss allowance, but payments are not 90 days past due. Revisions were also made to update guidance on changes in credit
ratings used to allocate credit or interest rate related gains or losses, requiring identification of realized losses from acute credit events to be
allocated to AVR.

In March 2024, the NAIC adopted revisions to the requirements of audit and admissibility in SSAP No. 97 — Investments in Subsidiary,
Controlled and Affiliated Entities, effective March 16, 2024, to better align with the guidance on the look-through methodology. The revisions
allow for admitting audited investments in entities owned by unaudited downstream noninsurance holding company SCA entity. The
modifications did not have a material effect on the Company’s financial statements.

In August 2023, the NAIC adopted revisions to clarify and incorporate a new bond definition within disclosures SSAP No. 26 — Bonds, SSAP
No. 43 — Asset-Backed Securities, and other related SSAPs, which will become effective January 1, 2025. The revisions were issued in
connection with its principle-based bond definition project, “the Bond Project”.

The Bond Project began in October 2020 through the development of a principle-based bond definition to be used for all securities in
determining whether they qualify for reporting on the statutory annual statement Schedule D. Within the new bond definition, bonds are
classified as an “issuer credit obligation” or an “asset-backed security.”

An “issuer credit obligation” is defined as a bond where repayment is supported by the general creditworthiness of an operating entity, and an
“asset-backed security” is defined as a bond issued by an entity created for the primary purpose of raising capital through debt backed by
financial assets. The revisions to SSAP No. 26 reflect the principle-based bond definition, and SSAP No. 43 provides accounting and reporting
guidance for investments that qualify as asset-backed securities under the new bond definition. Upon adoption, investments that do not qualify
as bonds will not be permitted to be reported as bonds on Schedule D, Part 1 thereafter as there will be no grandfathering for existing
investments that do not qualify under the revised SSAPs. The Company is currently assessing the impacts of the adopted SSAP No. 26, SSAP
No. 43 and other related SSAPs in relation to the financial statements.

In March 2024, the NAIC adopted revisions to SSAP No. 21R - Other Admitted Assets, effective January 1, 2025, clarifying that residuals follow

the effective yield approach with a cap and providing an election for the cost recovery method. The modifications are not expected to have a
material effect on the Company’s financial statements.
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Effective January 1, 2025, revisions will be made to short-term investments, which include excluding additional investment types from being
reported as cash equivalents or short-term investments regardless of maturity date of the investment at the date of acquisition. Investments will
be eliminated from being reported as cash equivalents or short-term investments unless they would qualify under SSAP No. 26R—Bonds as an
issuer credit obligation. Such investments will then only qualify as a cash equivalent or short-term investment if they have a maturity date within
3-months (cash equivalents) or 12-months (short-term) from the date of acquisition or meet the specifics requirements for money market mutual
funds or cash pooling arrangement.

The NAIC adopted revisions to various SSAPs at the Spring National Meeting for investments in tax credits and acquired tax credits in
response to the comments received, as well as updated annual statement reporting categories for tax credit investment risk-based capital.
These revisions are in addition to the previous ones, which include broad criteria to scope in various tax credit programs, including solar
programs and state specific programs. Proportional amortization will be the measurement approach as with existing LIHTC, which means
recording amortization of the investment in the partnership through net investment income and use of the tax credits in the appropriate tax line.
The adopted revisions will be effective on January 1, 2025. The Company is assessing the potential impact on the Company’s financial
statements.
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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. 2024
1. With allowance for credit
losses $ -9 -3 -$ -$ 457,986,214 $ -$ 457,986,214
2. No allowance for credit
losses - - - - - - -
3. Total (1+2) - - - - 457,986,214 - 457,986,214
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. 2023
1. With allowance for credit
losses $ -3 -3 -3 -3 -$ -$ -
2. No allowance for credit
losses - - - - - - -

3. Total (1+2) - - - - - - -
4. Subject to a participant or

co-lender mortgage loan

agreement for which the

reporting entity is

restricted from unilaterally

foreclosing on the

mortgage loan - - - - _ _ _

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

Residential Commercial
Farm Insured All Other  Insured All Other Mezzanine Total
a. 2024
1. Average recorded
investment $ -9 -$ -$ -$ 461,700,989 $ -$ 461,700,989
2. Interest income
recognized - - - - 2,458,705 - 2,458,705
3. Recorded investment on
nonaccrual status - - - - 457,986,214 - 457,986,214
4. Amount of interest income
recognized using a cash-
basis method of accounting - - - - - - -
b. 2023
1. Average recorded
investment $ -3 -3 -3 -3$ -$ -3 -
2. Interest income
recognized - - - - - - -

3. Recorded investment on

nonaccrual status - - - - - - -
4. Amount of interest income

recognized using a cash-

basis method of accounting - - - - - - -

(7) Allowance for credit losses - No change

(8) As of March 31, 2024, the Company did not have any mortgage loans derecognized as a result of foreclosure.

b. Debt restructuring - No change

c. Reverse mortgages - No change

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

7.4



STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

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

OTTI recognized in the first quarter
a. Intentto sell $ -3 -8 -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 36,924,401 - 2,945,206 33,979,195
c.  Total first quarter $ 36,924,401 $ -3 2945206 $ 33,979,195

OTTI recognized in the second quarter
d. Intentto sell $ - 8 - 8 - $ -
e. Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis - - - -
f.  Total second quarter $ -3 -3 - 8 -

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

in the security for a period of time sufficient to

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

OTTI recognized in the fourth quarter
i Intentto sell $ -3 -3 -3 -
k. Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis - - - -
I.  Total fourth quarter $ -8 -8 - % -

m.  Annual aggregate total $ - 8 2,945,206

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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e.

cusIP Amotr)t;zfg?eCost Proje(";tltzsv Cash Reccc))_?__rllilzed Arr;:;tr;irzgdT %ost Fair Voa:cltéta:r $t| Time Ilr?:ttreur?]feiitns\/nrf ;?L
OTTI Reported
12624SAE9 $ 2,480,393 56,686 (2,423,708)| g 56,686 |g 241,500|  March 31, 2024
040104RV5 1,372,644 1,353,068 (19,576) 1,353,068 1,287,522|  March 31, 2024
040104TF8 40,362 39,469 (893) 39,469 32,106|  March 31, 2024
040104TG6 408,732 408,732 - 408,732 415,551 March 31, 2024
04012XAC9 124,521 124,515 (6) 124,515 106,576 March 31, 2024
12479DAC2 1,571,504 1,571,482 (112) 1,571,482 1,282,896|  March 31, 2024
1248MGAJ3 39,783 39,439 (344) 39,439 33,515|  March 31, 2024
17311YACT 1,170,871 1,116,200 (54,671) 1,116,200 1,101,339 March 31, 2024
30247DAD3 510,622 505,931 (4,691) 505,931 473455  March 31, 2024
35729RAE6 3,439,174 3,413,826 (25,349) 3,413,826 3,125,685  March 31, 2024
46629NAC7 31,443 31,252 (191) 31,252 25,667| March 31, 2024
46630KAA4 144,821 144,182 (639) 144,182 141,222 March 31, 2024
617463AA2 8,108 7,554 (554) 7,554 6.470|  March 31, 2024
61749BAB9 58,393 58,386 (7) 58,386 62,224|  March 31, 2024
61750FAEO 377,655 367,352 (10,303) 367,352 338,847|  March 31, 2024
61750MAB1 3,228 2,932 (296) 2,932 2,831 March 31, 2024
617526AE8 161,089 160,981 (108) 160,981 184,441|  March 31, 2024
61757MAB4 2,216,577 2,159,573 (57,003) 2,159,573 1,598,436|  March 31, 2024
86359DXD4 149,656 142,761 (6,896) 142,761 149,311|  March 31, 2024
93934XAB9 117,534 116,301 (1,233) 116,301 115,601 March 31, 2024
05535DAN4 508,829 467,091 (41,737) 467,091 482,546| March 31, 2024
07387AFX8 46,064 46,059 (5) 46,059 48,686| March 31,2024
12667GKG7 41,516 40,855 (661) 40,855 41,704|  March 31, 2024
12669E6K7 203,472 170,046 (33,427) 170,046 211,716|  March 31, 2024
17025RAA3 216,726 186,092 (30,634) 186,092 236,121|  March 31, 2024
18974BAA7 125,342 120,261 (5,081) 120,261 120,791]  March 31, 2024
18974BAN9 63,192 59,615 (3,577) 59,615 63,277 March 31, 2024
22540VGT71 33,573 33,122 (450) 33,122 33,174|  March 31, 2024
22943HAD8 3,148,442 3,060,640 (87,802) 3,060,640 1,848,458|  March 31, 2024
23321P6A1 1,123,431 1,114,640 (8,791) 1,114,640 1,207,067 |  March 31, 2024
251513AQ0 38,189 38,155 (35) 38,155 36,248|  March 31, 2024
32053LAA0 17,947 17,219 (728) 17,219 15,858|  March 31, 2024
45254TRX4 54,912 53,392 (1,520) 53,392 52,178|  March 31, 2024
466247XE8 516,447 508,389 (8,059) 508,389 461,123|  March 31, 2024
589929X29 311,818 309,770 (2,049) 309,770 315,074|  March 31, 2024
61915RBZ8 160,029 160,028 (1) 160,028 139,745|  March 31, 2024
65535VRK6 438,977 425,951 (13,026) 425,951 439,052|  March 31, 2024
761118RJ9 72,483 70,209 (2,274) 70,209 59,726|  March 31, 2024
86358HHX0 148,713 94,224 (54,489) 94,224 73,108|  March 31, 2024
92978EAA2 73,009 73,005 (5) 73,005 69.366| March 31, 2024
23332UCM4 18,388 18,314 (74) 18,314 17,838| March 31, 2024
86360UAF3 894,861 894,830 (31) 894,830 697,974|  March 31, 2024
92922FWU8 342,798 338,495 (4,303) 338,495 331,458|  March 31, 2024
05949CCBO 27,131 27,127 (5) 27,127 28,180| March 31, 2024
12669GTE1 4,186 3,956 (230) 3,956 3.825|  March 31, 2024
32051DCJ9 26,983 26,968 (15) 26,968 26.248|  March 31,2024
362341VU0 1,271,263 1,269,383 (1,881) 1,269,383 1,176,122|  March 31, 2024
576433NH5 286,355 253,071 (33,284) 253,071 199,571  March 31, 2024
57645LAA2 9,040,600 9,037,867 (2,733) 9,037,867 10,546,925|  March 31, 2024
86359DMC8 3,241,522 3,239,802 (1,720) 3,239,802 3,536,527 |  March 31, 2024
Totals $ 36,924,398 g 33,979,198 (2,945,207) (g 33,979,198|g 33,244,881

(4) As of March 31, 2024, the gross unrealized losses and fair values for investments in structured and loan-backed securities
for which an OTTI has not been recognized in earnings follow:
a. The aggregate amount of unrealized losses:

1.
2.

Less than 12 months
12 months or longer

$
$

b.  The aggregate related fair value of securities with unrealized losses:

1.
2.

(5) No chang

Less than 12 months
12 months or longer

e

$
$

(20,501,015)
(1,090,401,061)

2,554,501,026
10,457,397,369

Dollar repurchase agreements and/or securities lending transactions: The Company did not have any dollar repurchase agreements
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f.

and/or securities lending transactions as of March 31, 2024.

Repurchase agreements transactions accounted for as secured borrowing:

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

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

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

(2) Type of Repo Trades Used

1 2 3 4
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) YES - - -
b. Tri-Party (YES/NO) NO - - -
(3) Original (Flow) & Residual Maturity
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a.  Maximum Amount
1. Open — No Maturity - - - -
2. Overnight - - - -
3. 2 Days to 1 Week - - - -
4.  >1Week to 1 Month $ - 1% - 1% - % -
5. >1 Month to 3 Months $ 2,382,988,153 |$ -8 - |8 -
6. >3 Months to 1 Year $ 2,325,343,052 |$ - |8 - 19 -
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 $ - |8 -8 - 18 -
5. > 1 Month to 3 Months $ 1,140,986,312 | $ - |8 - 19 -
6. >3 Monthsto 1 Year $ 2,325,343,052 |$ -|$ - % -
7. >1 Year - - - -

(4) The company did not have any repurchase agreements where securities sold and/or acquired resulted in default as
of March 31, 2024.

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

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a.  Maximum Amount
1. BACV XXX XXX XXX XXX
Nonadmitted - Subset of
2. BACV XXX XXX XXX XXX
3. Fair Value $ 4,472,923,705 |$ - (8 - 18 -
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
b.  Ending Balance
1. BACV $ 3,466,329,364 |$ - (8 - |8 -
Nonadmitted - Subset of
2. BACV - - - -
3. Fair Value $ 3,466,329,364 |$ - 18 -8 -

(6) Securities Sold Under Repo — Secured Borrowing by NAIC Designation

ENDING BALANCE

NONE NAIC 1 NAIC 2 NAIC 3

Bonds - BACV $ - % - % -8 -
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 $ - 1$ - 18 - 19 -

s osz~x—~s5aea~0paocoo

7.7



STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

g.

ENDING BALANCE

NAIC 4

NAIC 5

NAIC 6

8
NON-
ADMITTED

Bonds - BACV

Bonds - FV

LB & SS - BACV

LB & SS-FV

Preferred Stock - BACV
Preferred Stock - FV
Common Stock

Mortgage Loans - BACV
Mortgage Loans - FV

Real Estate - BACV

Real Estate - FV
Derivatives - BACV
Derivatives - FV

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

Total Assets - FV

oo os3zg~x—~sae@mea0oow

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

(7) Collateral Received - Secured Borrowing

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

a.

Maximum Amount
1. Cash
2. Securities (FV)

96,364,243
3,530,096,326 |$

£

£

b.

Ending Balance
1. Cash
2. Securities (FV)

@

15,773,000
3,486,745,172

& &

& &

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

ENDING BALANCE

1
NONE

2
NAIC 1

NAIC 2

NAIC 3

Cash

Bonds - FV

LB & SS-FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

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

“sae"epaocoo

15,773,000 |$

15,773,000 |$

3,486,745,172

3,486,745,172

ENDING BALANCE

NAIC 4

NAIC 5

NAIC 6

8
DOES NOT
QUALIFY
AS
ADMITTED

Cash

Bonds - FV

LB & SS-FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

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

“se~meaooToe

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR VALUE

cooo

Overnight and Continuous
30 Days or Less

31 to 90 Days

> 90 Days

P N P D

1,626,270,501
1,880,065,480

(10) The company did not have any repurchase agreements where cash collateral received was reinvested as of March
31, 2024.

(11) Liability to Return Collateral — Secured Borrowing (Total)

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a.  Maximum Amount
1. Cash (Collateral — All) $ 96,364,243 |$ - |8 - |8 -
2. Securities Collateral (FV) $ 3,530,096,326 [$ - 18 - 19 -
b.  Ending Balance
1. Cash (Collateral — All) $ 15,773,000 |$ - |8 -9 -
2. Securities Collateral (FV) $ 3,486,745,172 | $ - [$ - 19 -

Reverse repurchase agreements transactions accounted for as secured borrowing: The Company did not have any reverse
repurchase agreements transactions accounted for as secured borrowing as of March 31, 2024.
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h. Repurchase agreements transactions accounted for as a sale: The Company did not have any repurchase agreements transactions
accounted for as a sale as of March 31, 2024.

i. Reverse repurchase agreements transactions accounted for as a sale: The Company did not have any reverse repurchase
agreements transactions accounted for as a sale as of March 31, 2024.

j-  Real estate - No change

k.  Low-income housing tax credit - No change

I. Restricted assets - No change

m. Working capital finance investments: The Company did not invest in working capital finance investments as of March 31, 2024.

n. Offsetting and netting of assets and liabilities: The Company reports derivative and repurchase agreement assets and liabilities as
gross in the financial statements without offsetting as of March 31, 2024.

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 228 245 $1,323,551,359|  $1,458,100,411 $1,343,785,169|  $1,430,083,571
) LB&SS - AC
3) Preferred Stock - AC 3 3 515,696 515,696 9,888,601 9,465,952
(4) Preferred Stock - FV 1 1 11,590 10,833 11,590 10,833
(5) Total (1+2+3+4) 232 249 $1,324,078,645|  $1,458,626,940 $1,353,685,360 |  $1,439,560,356

AC - Amortized Cost FV - Fair Value

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

g. Prepayment penalty and acceleration fees:
Three Months Ended March 31, 2024
General Account Separate Account
1. Number of CUSIPS 10 -
2. Aggregate amount of investment income $ 5,559,632 $ -

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 $630,000,000 in dividends to MassMutual for the three months ended March 31, 2024,
which were declared in 2023, and paid $450,000,000 in dividends to MassMutual for the three months ended March 31, 2023, which
were declared in 2022.

MassMutual contributed capital of 56,355,351 to MMHLLC for the three months ended March 31, 2024 and $43,711,417 for the three
months ended March 31, 2023.

In February 2024, MassMutual made capital contributions of $30,000,000 to ITPS Holdings 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:
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(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. MassMutual’s borrowing
capacity with FHLB Boston is subject to the lower of the limitation on the pledge of collateral for a loan set forth by law or by

()

MassMutual’s internal limit. The Company’s unused capacity was $3,891,861,010 as of March 31, 2024.

FHLB Boston capital stock

a. Aggregate totals:

March 31, 2024

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:
Three Months Ended March 31, 2024
1 2 Eligible for Redemption
3 4 5 6
Current Not Eligible Less 6 Months 1to Less
Membership Year for Than 6 to Less Than 3to5
Stock Total Redemption Months Than 1 Year 3 Years Years
1. ClassA § - $ - $ - $ $ - $ -
2. ClassB 5,000,000 5,000,000 - - -
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(3) Collateral pledged to FHLB:

a. Amount pledged as of March 31, 2024:
1. Current year total general and separate accounts:

Fair
Value

Carrying
Value

Aggregate Total
Borrowing

Total collateral pledged $ 3,921,559,214

2. Current year general account:

$ 2,846,589,739

$ 2,108,138,990

Fair
Value

Carrying
Value

Aggregate Total
Borrowing

Total collateral pledged $ 3,921,559,214

3. Current year separate accounts:

$ 2,846,589,739

$ 2,108,138,990

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

Total collateral pledged $ 4,059,897,795

$ 2,944,246,829

b. Maximum amount pledged for the three months ended March 31, 2024:

1. Current year total general and separate accounts:

$ 2,110,775,244

Fair
Value

Carrying
Value

Amount Borrowed
at Time of Maximum
Collateral

Maximum collateral pledged $ 3,921,559,214

2. Current year general account:

$ 2,846,589,739

$ 2,108,138,990

Fair
Value

Carrying
Value

Amount Borrowed
at Time of Maximum
Collateral

Maximum collateral pledged $ 3,921,559,214

3. Current year separate accounts:

$ 2,846,589,739

$ 2,108,138,990

Amount Borrowed

Fair Carrying at Time of Maximum
Value Value Collateral
Maximum collateral pledged $ - 3 - $ -
4. Prior year-end total general and separate accounts:
Amount Borrowed
Fair Carrying at Time of Maximum
Value Value Collateral

Maximum collateral pledged $ 4,059,897,795
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(4) Borrowing from FHLB:
a. Amount:

1. Current year:

March 31, 2024

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Account Reserves Established
(a) Debt $ - % - $ - $ N
(b) Funding agreements 2,108,138,990 2,108,138,990 - 2,108,138,990
(c) Other - - - -
(d) Aggregate total $ 2,108,138,990 $ 2,108,138,990 $ - $ 2,108,138,990

2. Prior Year-end:

December 31, 2023

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Account Reserves Established
(a) Debt $ - 3 - % - $ -
(b) Funding agreements 2,110,775,244 2,110,775,244 - 2,110,775,244
(c) Other - - - -
(d) Aggregate total $ 2,110,775244 $ 2,110,775244 § - $ 2,110,775,244

b. Maximum Amount:

Three Months Ended March 31, 2024

1 2 3
Total General Separate
2+3 Account Account
1. Debt $ - 8 - 8 -
2. Funding 2,114,002,744 2,114,002,744 -
3. Other - - -
4. Aggregate $ 2,114,002,744 $ 2114,002,744 $ -

c. FHLB - Prepayment Obligations:

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

1.  Debt N/A
2. Funding agreements NO
3. Other N/A
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postretirement Benefit Plans
a. Defined Benefit Plan:

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

(2-3) No change

4)

Service cost
Interest cost

Transition asset or obligation
Gains and losses

Prior service cost or (benefit)
Settlement and Curtailment

Te o apoo

(5-21) No change

b-i. No change

Expected return on plan assets

Total net periodic benefit cost/(benefit)  $

Components of net periodic benefit cost/(benefit)

Three Months Ended March 31,

2024 2023 2024 2023 2024 2023

Pension Postretirement Special or Contractual
Benefits Benefits Benefits per SSAP No 11
$ 24,626,879 $ 21,623,065 $ 1,850,000 $ 1,950,000 $ -$ -
30,744,430 31,219,345 3,700,000 3,875,000 - -
(42,728,682) (42,135,780) (25,000) - - -
4,776,239 6,662,975 (1,900,000) (2,175,000) - -
- - (1,375,000) (1,375,000) - -
17,418,866 $ 17,369,605 $ 2,250,000 $ 2,275,000 $ -$ -
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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.

b.

C.

Contingent commitments - No change

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) Nochange
(2) The Company did not have any servicing assets or liabilities in 2024 or 2023.
(3) No change
(4) The Company did not have interests that continue to be held by a transferor in securitized financial assets in 2024 or 2023.
(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 three months ended
March 31, 2024 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
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1

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

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

The fair value of group annuity contracts and other deposits is determined by multiplying the book value of the contract by an average
market value adjustment factor. The market value adjustment factor is directly related to the difference between the book value of
client liabilities and the present value of installment payments discounted at current market value yields. The market value yield is
measured by the Bloomberg Barclays Global-Aggregate Total Return Index, subject to certain adjustments, and the installment period
is equivalent to the duration of the Company’s invested asset portfolio.

The fair value of individual annuity and supplementary contracts is determined using one of several methods based on the specific
contract type. For short-term contracts, generally less than 30 days, the fair value is assumed to be the book value. For contracts with
longer durations, guaranteed interest contracts and investment-type contracts, the fair value is determined by calculating the present
value of future cash flows discounted at current market interest rates, the risk-free rate or a current pricing yield curve based on
pricing assumptions using assets of a comparable corporate bond quality. Annuities receiving dividends are accumulated at the
average minimum guaranteed rate and discounted at the risk-free rate. All others are valued using cash flow projections from the
Company's asset-liability management analysis.

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

March 31, 2024

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Financial assets:
Bonds:
Special revenue $ - $ 1,446,000 $ - $ - $ 1,446,000
Industrial and miscellaneous 715,283,814 93,842,789 144,226,908 - 953,353,511
Preferred stocks 25,213,689 - 57,764,948 - 82,978,637
Common stock - subsidiaries and affiliates 331,323,390 - 153,967,262 - 485,290,652
Common stock - unaffiliated 724,162,483 100,094,952 967,098,522 - 1,791,355,957
Derivatives:
Interest rate swaps - 19,125,422,947 - - 19,125,422,947
Options 50,000,000 468,869,353 - - 518,869,353
Currency swaps - 2,739,410,671 - - 2,739,410,671
Forward contracts - 73,355,784 - - 73,355,784
Credit default swaps - 61,651 - - 61,651
Financial futures 4,267,068 - - - 4,267,068

Separate account assets
Total financial assets carried

36,518,614,843

15,052,596,511

1,886,200,652

53,457,412,006

at fair value $ 38,368,865,287 $ 37,655,100,658 3,209,258,292 $ - 79,233,224,237
Financial liabilities:
Interest rate swaps $ - $14,060,231,108 - $ - 14,060,231,108
Options 28,269,860 - - - 28,269,860
Currency swaps - 189,594,554 - - 189,594,554
Forward contracts - 9,669,206 - - 9,669,206
Credit default swaps - 177,752,070 - - 177,752,070
Financial futures 6,215,355 - - - 6,215,355
Total financial liabilities carried
at fair value $ 34,485,215 $ 14,437,246,938 - % - 14,471,732,153

The Company reviews the fair value hierarchy classifications each reporting period. Changes in the observability of the valuation attributes and
the level of market activity may result in a reclassification of certain financial assets or liabilities between fair value hierarchy classifications.
Such reclassifications are reported as transfers between levels at the beginning fair value for the reporting period in which the changes occur.
For the period ended March 31, 2024, 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, 2023

Net Asset Value

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

Bonds:

Special revenue $ - 9 1,625,000 $ - $ - 9 1,625,000
Industrial and miscellaneous 65,619,796 106,530,638 172,798,693 - 344,949,127

Preferred stocks 23,636,537 - 63,220,969 - 86,857,506

Common stock - subsidiaries and affiliates 253,126,070 - 176,712,760 - 429,838,830

Common stock - unaffiliated 665,751,670 172,640 957,222,113 - 1,623,146,423

Derivatives:

Interest rate swaps - 17,286,618,451 - - 17,286,618,451
Options 68,242,170 478,755,608 - - 546,997,778
Currency swaps - 2,830,582,548 - - 2,830,582,548
Forward contracts - 13,364,595 - - 13,364,595
Financial futures 56,233,659 - - - 56,233,659
Separate account assets 35,001,336,084 15,677,052,707 1,914,243,493 - 52,592,632,284
Total financial assets carried
at fair value $ 36,133,945,986 $ 36,394,702,187 $ 3,284,198,028 $ - $75,812,846,201
Financial liabilities:
Derivatives:
Interest rate swaps $ - $11,922,119,773  $ -3 - $11,922,119,773
Options 34,677,920 - - - 34,677,920
Currency swaps - 192,207,043 - - 192,207,043
Forward contracts - 301,363,142 - - 301,363,142
Credit default swaps - 152,553,361 - - 152,553,361
Financial futures 28,907,894 - - - 28,907,894
Total financial liabilities carried
at fair value $ 63,585,814 $ 12,568,243,319 §$ - % - $12,631,829,133
(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
01/01/2024 In Out Net Income Surplus Purchases Issuances Sales Settlements 03/31/2024
Financial assets:
Bonds:

Industrial and miscellaneous  $ 172,798,693 $ (17,541,475) $ $ (8,942,362) $ (2,553,489) $ 1,628,008 $ 188,549 $ - $ (1,351,016) $ 144,226,908
Preferred stock 63,220,969 (5,930,608) - 363,457 111,130 - - - 57,764,948
Common stock - subsidiaries

and affiliates 176,712,760 230,941,660 (155,598,031) - (103,058,563) - 4,969,436 - 153,967,262
Common stock - unaffiliated 957,222,113 25,345,725 10,070,508 (38,852,987) 21,687,367 14,061,096 (12,171,141) (10,264,159) 967,098,522
Derivatives:

Separate account assets 1,914,243,493 (4,823,303) 27,852,163 (49,561,690) (1,510,011) 1,886,200,652
Total financial assets $ 3,284,198,028 $ 232,815,302 $ (155598,031) $ (3695157) $ (144,101,582) §$ 51,278,668 $ 19,219,081 $ (61,732,831)  $ (13,125,186) $ 3,209,258,292

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

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 03/31/2023
Financial assets:
Bonds:

Industrial and miscellaneous $ 219,761,776 $ (56,000,000) $ (121,103) §  (3,729,207) $ (9,956,830) $ 36,482,618 §$ 1,347,806 $ (1,819,171) $ (13,167,196) $ 172,798,693
Preferred Stock 47,089,392 - 2,054,843 10,906,421 3,170,313 - - 63,220,969
Common stock - subsidiaries

and affiliates 349,974,519 41,989,788 - 7,380,701 (216,078,636) 20,878,489 19,909,460 (47,341,561) 176,712,760
Common stock - unaffiliated 970,144,486 (2,951,710) (263,306) 23,691,674 (52,678,881) 60,314,806 25,557,065 (28,418,953) (38,173,069) 957,222,113
Separate account assets 1,693,225,223 - - 271,216,596 133,567,480 - (181,768,565) (1,997,241) 1,914,243,493

Total financial assets $ 328019539 $ (16,961,922) § 1,670,434 $ 298,559,764 % (267,807,926) $ 254,413,707 $ 46,814,331 $ (259,348,251) §$ (53,337,506) $  3,284,198,028

(Level 3 transfers include assets that are consistently carried at fair value but have had a level change, are no longer carried at fair value, or have just begun to be carried at fair value, such as assets with no level changes but a change
in the lower of cost or market carrying basis. The common stock unaffiliated assets were transferred from Level 2 to Level 3 due to a change in the observability of pricing inputs.

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

4)

Valuation Techniques and Inputs

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

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

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

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

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

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

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

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

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

March 31, 2024

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 5,023,576,395 $  5,489,565,385 $ - 5,023,576,395 $ - -
All other governments 1,033,280,419 1,199,128,590 - 1,033,280,419 - -
States, territories and possessions 198,921,127 206,597,194 - 198,921,127 - -
Political subdivisions 345,653,063 355,929,817 - 345,653,063 - -
Special revenue 4,127,525,778 4,193,071,093 - 4,081,645,409 45,880,369 -
Industrial and miscellaneous 120,760,240,937 129,277,373,831 715,547,815 56,787,054,283 63,257,638,839 -
Parent, subsidiaries and affiliates 9,178,140,822 9,606,975,268 - 1,413,302,913 7,764,837,909 -
Preferred stocks 596,924,443 568,669,053 211,425,666 7,604,577 377,894,200 -
Common stocks - subsidiaries
and affiliates(” 485,290,652 485,290,652 331,323,390 - 153,967,262 -
Common stocks - unaffiliated 1,791,355,957 1,791,355,957 724,162,483 100,094,952 967,098,522 -
Mortgage loans - commercial 17,657,605,076 19,160,376,163 - - 17,657,605,076 -
Mortgage loans - residential 4,719,557,007 4,953,151,847 - - 4,719,557,007 -
Cash, cash equivalents and
short-term investments 7,406,268,239 7,406,268,239 774,663,901 6,631,604,338 - -
Derivatives:
Interest rate swaps 13,540,617,923 19,130,426,918 - 13,540,617,923 - -
Options 519,026,583 519,026,583 50,157,230 468,869,353 - -
Currency swaps 2,740,349,627 2,753,574,820 - 2,740,349,627 - -
Forward contracts 73,355,784 73,355,785 - 73,355,784 - -
Credit default swaps 626,314 600,415 - 626,314 - -
Financial futures 4,267,068 4,267,067 4,267,068 - - -
Separate account assets 53,457,412,005 53,457,412,005 36,518,614,842 15,052,596,511 1,886,200,652 -
Financial liabilities:
Repurchase agreements 3,464,474,378 3,464,474,378 - 3,464,474,378 - -
Commercial paper 49,925,327 49,925,327 - 49,925,327 - -
Guaranteed interest contracts 16,298,813,477 17,024,934,467 - - 16,298,813,477 -

Group annuity contracts and

other deposits

1,810,830,551

1,960,109,074

1,810,830,551

Individual annuity contracts 27,133,276,789 26,516,432,504 - - 27,133,276,789 -

Supplementary contracts 927,387,534 926,531,958 - - 927,387,534 -

Derivatives:
Interest rate swaps 14,542,974,809 14,060,231,108 - 14,542,974,809 - -
Options 28,269,860 28,269,860 28,269,860 - - N
Currency swaps 1,081,880,566 1,045,084,245 - 1,081,880,566 - -
Forward contracts 9,798,979 9,669,206 - 9,798,979 - -
Credit default swaps 177,752,070 177,752,070 - 177,752,070 - -
Financial futures 6,215,355 6,215,355 6,215,355 - - -

(MCommon stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries,
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December 31, 2023

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 $ 4,744,453,337 $ 5,059,507,417 $ - 4,744,441172  $ 12,165
All other governments 1,092,169,095 1,242,122,978 - 1,062,095,867 30,073,228
States, territories and possessions 228,520,706 230,671,453 - 228,520,706 -
Political subdivisions 353,206,002 363,337,158 - 353,206,002 -
Special revenue 4,974,649,699 4,986,163,198 - 4,937,786,020 36,863,680
Industrial and miscellaneous 114,597,913,862 122,721,386,811 65,883,796 50,893,052,527 63,638,977,539
Parent, subsidiaries and affiliates 9,410,464,510 9,829,970,652 - 1,406,366,586 8,004,097,924
Preferred stocks 469,567,523 446,025,402 96,000,000 - 374,000,000
Common stock - subsidiaries
and affiliates(” 429,838,830 429,838,830 253,126,070 - 115,109,209
Common stock - unaffiliated 1,623,146,423 1,623,146,423 665,751,670 172,640 957,222,113
Mortgage loans - commercial 17,884,805,403 19,299,089,634 - - 17,884,805,403
Mortgage loans - residential 4,449,107,050 4,721,559,120 - - 4,449,107,050
Cash, cash equivalents and
short-term investments 11,134,091,819 11,134,091,819 781,842,463 10,352,249,356 -
Derivatives:
Interest rate swaps 12,276,536,038 17,291,673,875 - 12,276,536,038 -
Options 546,997,778 546,997,779 68,242,170 478,755,608 -
Currency swaps 2,831,026,739 2,830,989,026 - 2,831,026,739 -
Forward contracts 13,364,595 13,364,589 - 13,364,595 -
Credit default swaps 828,281 508,760 - 828,281 -
Financial futures 56,233,659 56,233,659 56,233,659 - -

Separate account assets

Financial liabilities:

52,592,632,278

52,592,632,278

35,002,336,084

15,677,052,707

1,914,243,493

Repurchase agreements 3,218,943,002 3,218,943,002 - 3,218,943,002 -
Commercial paper 49,925,247 49,925,247 - 49,925,247 -
Guaranteed investment contracts 15,5649,879,560 16,206,695,519 - - 15,549,879,560

Group annuity contracts

and other deposits
Individual annuity contracts
Supplementary contracts
Derivatives:

Interest rate swaps

1,841,126,406
24,495,226,559
942,818,733

12,289,377,893

2,052,598,709
25,861,224,546
941,934,595

11,922,119,773

12,289,377,893

1,841,126,406
24,495,226,559
942,818,733

Options 34,677,920 34,677,920 34,677,920 - -
Currency swaps 1,309,337,434 1,294,378,119 - 1,309,337,434 -
Forward contracts 303,122,833 301,363,142 - 303,122,833 -
Credit default swaps 152,317,303 152,684,010 - 152,317,303 -
Financial futures 28,907,894 28,907,894 28,907,894 - -

MCommon stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had statutory carrying values of $24,157,532,067.

d.

Note 21 — Other Items

a.

b.

Troubled debt restructuri

Unusual or infrequent items - No change

ng - No change

Other disclosures and unusual items:

Business risks

As of March 31, 2024 and December 31, 2023, the Company had no investments where it was not practicable to estimate fair value.

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 2023 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.

7.18
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Investment and interest rate risks

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

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

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

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

Currency exchange risk

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

Credit and other market risks

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

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

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

Political Uncertainties

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

State transferrable tax credits - No change

Subprime mortgage related risk exposure:
(1) No change

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

Three Months Ended March 31, 2024

Actual Carrying Fair

Alt-A: Cost Value Value OTTI

a. Residential mortgage-backed securities $ 128,032,538 ¢ 150,013,049 ¢ 155,269,717 § 229,175
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCAs * $ 5580984 $ 6,937,024 $ 6,892,823 $ 10,046
f. Other assets - - - -
g. Total ¢ 133,613,522 $ 156,950,073 $ 162,162,540 $ 239,221

*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, 2023

Actual Carrying Fair

Alt-A: Cost Value Value OTTI

a. Residential mortgage_backed securities $ 124,685,493 $ 165,493,538 $ 153,262,325 $ 2,050,194
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCAs * 5,758,531 8,079,500 7,126,314 100,658
f. Other assets - - - -
g. Total $ 130,444,024 173,573,038 160,388,639 2,150,852

*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.

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

h. Insurance-linked securities — No change

i.  As of March 31, 2024, the Company had $1,088,768,343 of net negative (disallowed) IMR in aggregate and in the general account.
As of March 31, 2024, the Company had $1,088,768,343 of negative IMR admitted in the general account.
As of March 31, 2024, the calculated adjusted general capital and surplus was $25,526,306,014.

As of March 31, 2024, the percentage of adjusted general capital and surplus for which the admitted disallowed IMR represents was
4%.

The following represents allocated gains (losses) previously deferred to the IMR from derivatives:

March 31, 2024
2,840,824,993
(3,785,755,322)
(944,930,329)

Realized capital gains $
Realized capital losses
Total allocated gains (losses) to IMR from derivatives ¢

When the Company sells bonds and recognizes losses due to interest-rate related factors, and the realized losses are transferred
to the IMR, the sales proceeds are generally used for reinvestment as governed by prudent asset liability management (ALM)
policies and procedures. Such sales of bonds are intermittently used to meet liquidity needs and managed within the ALM
framework.

IMR losses for fixed income related derivatives were in accordance with documented risk management procedures, as well as the
Company’s derivative use plans, and reflect the same historical treatment of derivative gains reversed to IMR and amortized rather
than immediately recognized as realized gain upon termination.

Note 22 — Events Subsequent
Management of the Company has evaluated subsequent events through May 13, 2024, the date the financial statements were available to
be issued to state regulators and subsequently on the Company’s website. No events have occurred subsequent to the date of the
financial statements, except for:

On April 9, 2024, MassMutual issued a $1.2 billion funding agreement of which $850 million has a 5.10% fixed rate and a 3-year maturity
and $350 million has a floating rate based on the Secured Overnight Financing Rate plus the spread and a 3-year maturity.

On April 24, 2024, the Company announced it became a minority equity owner in ATLAS SP Partners (ATLAS) and a capital partner to the

ATLAS platform. As part of the multi-billion-dollar commitment, the Company also agreed to invest $500 million in Apollo’s Asset Backed
Finance, which is scheduled to be finalized in May 2024.
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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 2024 for incurred losses and loss adjustment expenses attributable to insured events of prior years,
which considered corrections of prior year errors.

Note 26 — Intercompany Pooling Arrangements - No change

Note 27 — Structured Settlements - No change

Note 28 — Health Care Receivables - No change

Note 29 — Participating Policies - No change

Note 30 — Premium Deficiency Reserves - No change

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

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

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

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

Note 35 — Separate Accounts - No change

Note 36 — Loss/Claim Adjustment Expenses - No change
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STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Yes [ ] No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]

LT E= (=N el i =Ty To L USSP PSRRI

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

Yes [ X] No[ ]

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]

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

Is the reporting entity publicly traded or a member of a publicly traded group? ............ccciiiiiiiiiii s Yes[ 1 No[X]

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

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

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

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

No [ X1 NAI

State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2019

]

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

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

ABLB). .o 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 DEPAIMENTS? ..........coceueueiiiiieieieie ettt ettt s et s s st s s s st s s se sttt s et et s s s e s et et s snsesns Yes[ 1 No[ ]

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ X] No[ 1 NAI

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 PEIIOU? ...........c.euiuiuiuii ettt Yes [ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]

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

Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6

Affiliate Name

Location (City, State)

SEC

Barings LLC ...
Baring International Investment Limited
Barings Securities LLC
MML Distributors, LLC
MML Investment Advisers, LLC
MML Investors Services, LLC ......
MML Strategic Distributors, LLC ..
The MassMutual Trust Company, 0CC
Flourish Financial, LLC

Charlotte, NC .
London, UK ......
Charlotte, NC ...
Springfield, MA
Springfield, MA
Springfield, MA
Springfield, MA
Windsor, CT

New York, NY oo o

.. YES....
WYES....
.. YES....
.. YES....

N/ATX ]

]
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STATEMENT AS OF MARCH 31, 2024 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? ..............cccooviiiiiiiniiiie,

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

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

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

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

Repurchase agreements, Letter stock or securities restricted as to sale - excluding FHLB Capital Stock, FHLB Capital Stock, On deposit with

states, pledged as collateral - excluding collateral pledged to an FHLB and Pledged as collateral to FHLB - including assets backing funding

E= Lo (=TT =T OSSOSO OO UE TR OPR RO PPPTUPRPRROPRY

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: .............cc.ccoeenene.

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ..o
If yes, please complete the following:

-$

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X ]

No [ ]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
....9,826,793,733 $.. ...9,603,784,765
Preferred Stock .... $.
Common Stock $.
Short-Term Investments $.
Mortgage Loans on Real Estate .... $.
All Other ....6,128,419,163 $.. ...6,297,691,603
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 41,044,504 ,802 $.........41,851,344,808
Total Investment in Parent included in Lines 14.21 to 14.26 above $.
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........cccoooiiiiicncicneene Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ 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. ..........cccccoceevieeieeiennenne
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. ..........ccooriiiiriniiiii e

8.1




17.3
17.4

STATEMENT AS OF MARCH 31, 2024 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 .....cooovoiiiiiiiee e
State Street Global SErvices .......cccoviovooieeeeceeeeeee e 801 Pennsylvania Avenue, Kansas City, MO 64105 ........cccccovveiiivinnne
CitibanK, NoA. e 2 Park Street Sydney, NSW 2000 ..........ccccoeioieveveiiiieieeeeeeeeee e
Citibank, N.A. ot London Canada SQ Service CTR Citigroup CTR 25 Canada Sq London E14
BLB 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? .............ccccccceeeenee. 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 .......ccoiivivieiiieeeeeceececee e
Angelo, Gordon & Co., L.P. ......
Apollo Capital Management, L.P. ...
Apollo Insurance Solutions Group LP ........coccooieveiiieiiiieeeeeeee e
Ares Management LLC .......oouoiiiiicceeee 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 .......cooooiiiiiiiiicceeeece s
IFM Investors Py LEd ...ooooooeceieiccccce e
Invesco Investment Management Company
Jefferies Finance LLC ......cccoovvniccicriinenee
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?............ccvvueveviiiierieereeisieee 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?.............ccccceueveeuevereieieeienennns 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 ......occcvvinnne 20 Gates Management, LLC ........ococooeriiniicininncce e 549300P9T431XY751068 ........ NO
131940 .. . |Angelo, Gordon & Co., L.P. .... .. | XXJBOBRONBOFETFPCB63 ........ . |NO..
Apollo Capital Management, L.P. ..cooooiiiiiiiiiirceeiee 549300C43LOTF7UALBO2 ........ NO
Apollo Insurance Solutions Group LP .......ccoooveveviieiiicciee 549300C43LOTF7UALBO2 ........ NO
... |Ares Management LLC 549300JA9GMPFTSVQQO5 ........ ... [NO..
. |Barings LLC ..o 549300G36F 1EZSAMAM3T ........ . |DS..
Carlyle Aviation Group Capital Markets LLC ........cccooeevennnene. 54930010815L9BP71G93 ........ NO...ovvrree
Fractal Investments LLC .......ccooiiiinnicccrceeecs 984500D14JFDO06CBCYG ........ SEC e NO..oeene

157359 ..

... |Franklin Advisers, Inc. .....c.........
. |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
| 54930005486 1UXU I CN46

549300S3EPOXVXYND485
5493002BVK0Q I 7KW7HO3
037NHJVF7S5221 10NOUB3
549300SKVB18YSSIDT75

549300F5X7LPP05D3544
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STATEMENT AS OF MARCH 31, 2024 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 3/31/2024, 146 issues for 117 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 $585,605,589.90 or 0.33% 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? ............ceeueuiiiiiieieieieiete ettt ettt et s e st s et esese e s s et esesesese e s sesesesennnene 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 SECUMHIES? ............ccooiiiiiiiiiiii s 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? ............cccccoeviieiine Yes[ 1 No[X]

8.2.1



STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan TS 4,953,853,281
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 19,017,866,475
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 23,971,719,756

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 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

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt ettt et a e e et e st e s e b et essas s s e s et e s e s et e s e ss s et es et et et et esesess s ss et esesesesesnasasasesasesesnss B 141,808,254
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 141,808,254
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 24,113,528,010

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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SCHEDULE S - CEDED REINSURANCE

NAIC
Company
Code

ID
Number

Effective
Date

Name of Reinsurer

o Date
7 8 9 10
Effective
Certified Date of
Type of Reinsurer Certified
Business Rating Reinsurer
Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL el f 10,384,461 |.......... 14,832,992 |............ 1,942,704 |........... 8,217,434 |.......... 35,377,591 ... 6,078,323
2. AIBSKA e AK e b 773,295 ..o 1,373,273 | 138,768 |.......co.c... 204,504 |.......... 2,489,840 |............ 9,451,479
3. Arizona ..... . AZ ...28,044,265 |. 108,888,143 |. 2,952,884 .612,882 .. 140,498,174 |.. ..6,017,975
4. Arkansas .. .. AR .... 6,192,868 |. ... 7,583,049 |t 741,920 |.. 7,557,2% ....22,075,133 |.. . 2,538,109
5. California .. CA . 215,540,127 |. 180,990,627 |. ..16,751,605 |.. 181,792,622 .. 595,074,981 |.. 65,127,492
6. Colorado ...... .. CO ...32,646,449 |. ..55,840,220 |. ....2,976,051 |.. .. 4,253,965 |..........95,716,675 |.. ..2,982,699
7. Connecticut .. . CT 4,377,479 |.. 38 568,968 |........ 132,563,440 |.. . 3,829,663
8. Delaware ............. .. DE , ...527,954 |.. ..5,458,319 |..........25,873,764 |........ 951,596,244
9. District of Columbia . . DC .... 6,176,498 .. 3,379,816 |......... 12,422,722 |........... 2,064,728
10.  Florida .. .. FL .31,420,069 |........ 310,487,697 |.. 42,765,574
11.  Georgia .. GA . 14,962,657 |........ 156,280,797 |.. 10,355,99%
12.  Hawaii .. . HI ...1,209,951 |.......... 10,990,616 |............... 880,562
13.  Idaho .... . ID ..2,071,029 |......... 18,521,142 |.. 1,297,832
14.  lllinois ... L .62,675,421 |........ 189,186,307 |.. 28,325,470
15.  Indiana . . IN . 8,926,344 ....60,859,926 |.. 10,549,918
16. lowa ..... LA 5,780,927 .28,172,385 |.. . 7,329,874
17. Kansas . .. KS , 5,458,386 |.. .33,593,450 |..cociiinnne 954,437
18, KENUCKY ...oveiiiceeieee e KY e b s 8,412,485 |.......... 15 500,317 ........... 1,681,828 |.......... 26,972,849 |........... 2,807,161
19, LOUISIANG ...ouvviiiiiicit et LA b s 12,978,515 |.......... 23,259,422 |........... 1,748,597 |............... 575,185 |.......... 38,561,719 |........... 6,120,055
20, MaINe .ovovevrerereeeeieiceeinenenesieeensenenenennieees. ME - e L o 3,916,515 |. ... 8,586,963 |. ...1,209,029 |.. .14,351,734 |.. (108,801)
21.  Maryland . ...36,970,702 |. ..23,078,561 |. , .18,349,392 |..........84,850,674 |.. . 5,522,757
22, MassachUSEttS .........cccovrueirueuinicieieiceee MA b s 66,477,656 |.......... 70,342,309 |........... 7,718,515 |........ 257,631,111 |........ 402,169,591 |.......... 15,300, 120
23, MIChigan ......cccceoiruiiiiiieieerecee e ML e b [ 34,208,273 |.......... 58,215,008 |............3,491,861 |.......... 29,070,842 |........ 124,985,984 |.......... 14,452,629
24. Minnesota . .. MN ...18,996,424 |. ..24,875,351 |. .20,852,557 |..........66,994,769 |.. . 5,841,127
25.  Mississippi .. Ms ...11,702,633 |. ...8,170,006 |. . .22,574,110 |.. ..2,231,369
26, MiSSOUI «e.eveeeeeeeieeeeeisieieeeeeeeeseneseeeneeee. MO oo Lo o 18,383,401 |.......... 18,584,108 |........... 2,556,621 |.......... 10,553,997 |.......... 50,078,127 |.......... 11,808,784
27, MONANA ...ooeeeeeeeceeeeeeieeeeeeeeseneneeeeeees. MT o L e 3,600,449 |........... 8,358,738 |..............521,288 |................ 54,224 |.......... 12,534,699 |............ 1,294,306
28. Nebraska .. .... 8,259,978 |. 17,113,875 |.. 1,779,101
29. Nevada ........ ...13,013,931 |. . .32,465,255 |.. .1,878,819
30.  New Hampshire ..........cccccoveueirucenincnncnns NH [ L o 9,564,122 |.........24,487,874 |........... 1,086,862 |........... 3,018,320 |.......... 38,157,178 |............ 1,894,521
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [l ] 130,881,144 ........... 58,490,620 |........... 8,788,629 |.......... 44,038, 127 |........ 242,198,520 |.......... 22,732,704
32.  New Mexico . NM [l ... 6,652,518 |........... 8,764,118 |...............696,106 |............... 37,501 |.......... 16,150,243 |..........c.. 753,347
33. New York ..... NY .73,509,671 |........ 819,993,414 |.. 38,758,806
34. North Carolina . NC ...3,909,434 |........ 110,232,336 |.. 19,507,736
35.  North Dakota .. ND .. 5,643,754 |.. . 1,795,558
36. OhiO ..ccvuennee .. OH .. 150,261,184 |.. 29,608,043
37. Oklahoma . .. OK ....38,525,431 |.. . 3,848,051
38. Oregon......... .. OR ,831, ....39,374,270 |.. .3,705,810
39. Pennsylvania ... . PA 30 537,242 .. 260,456,680 |.. 3,587,757
40. Rhode Island .... .. RI ,479, . ..3,471,909 ....15,980,658 |............... 521,709
41.  South Carolina . sC ...25,521,127 |. 3,886,740 .52,312,720 |.. 16,182,700
42.  South Dakota ... .. SD ... 2,406,808 |.......... 2,640,908 |.............. 174,532 [......cccocen 82,239 ..5,304,482 |.. ..1,187,196
43. Tennessee ... . TN ,901, .. 12,601,284 .87,980,598 |.. 11,510,968
44, Texas ....... X .. 12,263,974 |.. 190,001,719 .. 435,583,539 |.. 36,719,770
45. Utah.... . uT ...988,235 ..o 821,009 ....28,151,199 |.. . 4,580,656
46. Vermont . VT , , . ...408,766 |.. .. 2,285,173 ....19,100,992 |............... 583,521
47, VArGINIA ceeeeeecieieieeeeeee e VA |l f 52,180,253 |.......... 45 449,503 |........... 7,722,764 |.......... 19,514,353 |........ 124,866,873 |.......... 13,435,608
48, Washington .........cccceeeveeeeeeeeenenennseeeeeee. WA Lo . 21,744,406 |.......... 29,179,178 |............ 3,020,411 62,776,142 |........... 4,217,007
49. West Virginia ...392,654 |.. .12,664,899 |.. .6,508,876
50. Wisconsin .... . 1,731,602 |.. , . .39,382,331 |.. ..2,940,592
51, WYOMING eoveveeeeeneeeienieieeeeeeneseeeeeneeneees. WY | b foee.2,974,071 ... 5,654,073 | 159,267 [ovovevceiinne 18,239 |........... 8,805,650 |............... 337,887
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N e e o e
53. Guam ............. .. GU , ..
54.  Puerto Rico ...... .. PR .. .26,970,687 |..
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e Ne o 14,832 [ o (46,820) | o (32,188)
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PlaNS. ..o e e KKK s o [ e i [ |
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ceeveeeeeeeveeevenens fooees XXX e 404,068,338 |..........c.... 178,072 [ooeoeeeeeees oo o 404,246,410 |.....oovvine
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX oo e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...9,952,970 |..
94.  Aggregate or other amounts not allocable by State..|. 377, ISRRURRURRUEPRUIPURI FTRPRPRURRURRPRPRPI RURUPONY 93,377,169 |..
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .2 550 915,708 |..... 1,999,045,042 |........ 189,517,035 |..... 1,206,554,762 |..... 5,946,032,547 |..... 1,446,098,776
96.  Plus Reinsurance ASSUME...........ccovveeereeeenenenenns foeeess XKoo foovciin 9,563,930 |........ 102,076,921 |...cooveiiccces o 159,456,187 |........ 271,097,038 |........ 202,743,203
97  Totals (All Business).... .2,560,479,638 |..... 2,101,121,963 |........ 189,517,035 |..... 1,366,010,949 |..... 6,217,129,585 |..... 1,648,841,979
98. Less Reinsurance Ceded.........c.covvvrreeeencnenenenensforerees XX e 337,561,197 |........ 487,277,810 |.......... 41,003,830 |........ 903,306,338 |..... 1,769, 149,175 [
99. Totals (All Business) less Reinsurance Ceded 2,222,918, 441 1,613,844, 153 148,513,205 462,704,611 4,447,980,410 1,648,841,979
DETAILS OF WRITE-INS
58001. HKG Hong Kong .....
58002. ZZZ Other Alien ..
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 4,804,492 64,150 134,417 27,848,700 32,851,759 50,954
9401. Reinvested Net Non Forfeiture Option Proceeds ..[....... XXX......|cceoeeee 93,377,169 [ oo foevieenieinisensenens e 93,377,169 ..o
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevvevieviiiiniiinnnieeeneneees e XXX foreei e e fo e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 93,377,169 93,377,169
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer...............oceveeerieereeeieees ceeeneas
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene 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

cl

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

Federal Tax ID NAIC Co Code  State of Domicile

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY 04-1590850 65935 Massachusetts
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company 06-1041383 93432 Connecticut
MML Bay State Life Insurance Company 43-0581430 70416 Connecticut
CML Special Situations Investor LLC None Delaware
CM Life Mortgage Lending LLC None Delaware
CML Mezzanine Investor I1I, LLC None Delaware
CML Global Capabilities LLC None Delaware
MM Global Capabilities I LLC None Delaware
MassMutual Global Business Services India LLP None India
MM Global Capabilities (Netherlands) B.V. None Netherlands
MassMutual Global Business Services Romania S.R.L. None Romania
MM Global Capabilities I1 LLC None Delaware
MM Global Capabilities 111 LLC None Delaware
MM/Barings Multifamily TEBS 2020 LLC None Delaware
Berkshire Way LLC 04-1590850 Delaware
MML Special Situations Investor LLC None Delaware
Timberland Forest Holding LLC 47-5322979 Delaware
Lyme Adirondack Forest Company, LLC None Delaware
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timberlands II, LLC None Delaware
Lyme Adirondack Timber Sales, LLC None Delaware
MSP-SC, LLC 04-1590850 Delaware
Insurance Road LLC 04-1590850 Delaware
MassMutual Trad Private Equity LLC 04-1590850 Delaware
MassMutual Intellectual Property LLC 04-1590850 Delaware
Trad Investments I LLC None Delaware
ITPS Holding LLC None Delaware
HITPS LLC None Delaware
EM Opportunities LLC None Delaware
MassMutual MCAM Insurance Company, Inc. None Vermont
MassMutual Ventures US IV GP, LLC* None Delaware
MassMutual Ventures US IV, L.P. None Delaware
MassMutual Ventures US IV, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, L.P. None Cayman Islands
MassMutual Ventures Europe/APAC I L.P. None Cayman Islands
MassMutual Ventures Southeast Asia III LLC None Delaware
MMV Digital I LLC None Cayman Islands

*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

Lcl

Federal Tax ID NAIC Co Code State of Domicile

Counterpointe Sustainable Advisors LLC None Delaware
CSA Intermediate Holdco LLC None Delaware
Counterpointe Trust Services LLC None Delaware
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 Solutions (FL) I LLC None Delaware
Counterpointe Energy Solutions (IL) LLC None Delaware
Loop-Counterpointe PACE LLC None Delaware
Counterpointe Energy Services LLC None Delaware
JFIN Parent LLC None Delaware
Jefferies Finance LLC 27-0105644 Delaware
JFIN GP Adviser LLC None Delaware
Jefferies MM Lending LLC None Delaware
Jefferies Credit Partners LLC None Delaware
Apex Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCMGPILLC None Delaware
JCP Direct Lending CLO 2022 LLC None Delaware

Jefferies Direct Lending Europe SCSp SICAV-RAIF None Luxembourg
Jefferies Credit Management Holdings LLC None Delaware

JDLF GP (Europe) S.a.r.1 None Luxembourg
JFAM GP LLC None Delaware
JFAM GP LP None Delaware
Jefferies Direct Lending Fund C LP None Delaware
Jefferies DLF C Holdings LLC None Delaware
Jefferies Direct Lending Fund C SPE LLC None Delaware
JDLF II GP LLC None Delaware
JDLF I1 GP LP None Delaware
Jefferies Direct Lending Fund I C LP None Delaware
Jefferies DLF 2 C Holdings LLC None Delaware
Jefferies Direct Lending Fund IT C SPE LLC None Delaware
JDLF III GP LLC* None Delaware
JDLF III GP LP* None Delaware
Jefferies Direct Lending Fund III C LP None Delaware
JCP Direct Lending CLO 2023-1 LLC None Delaware

JCP Direct Lending CLO 2023 Ltd. None Jersey Channel Islands

JCPGPILLC None Delaware
Jefferies Private Credit BDC Inc. None Maryland
JCP Funding 2024 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

Jefferies Senior Lending LLC None Delaware
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings I LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN Funding 2021 LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-II Ltd. None Cayman Islands
JFIN Revolver CLO 2017-11I Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-II Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-II Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-II Ltd. None Cayman Islands
JFIN Revolver CLO 2022-I1II Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V LLC None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-IIT Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. None Delaware
JFIN Revolver Funding 2022-I Ltd. None Bermuda
JFIN Revolver SPE1 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
JFIN Revolver SPE4 2022 Ltd. 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

*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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JFIN CLO 2014-1II 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
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 None Ohio
Manhattan National Holding, LLC 26-3260520 Ohio
Manhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTF I GP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investments Holding LLC None Delaware
MM Direct Private Investments UK Limited None England & Wales
DPI-ACRES Capital LLC None Delaware
DPI-ARES Mortgage Lending LLC None Delaware
MM Investment Holding None Cayman Islands
MMIH Bond Holdings LLC None Delaware
MassMutual Asset Finance LLC* 26-0073611 Delaware
MMAF Equipment Finance LLC 2017-B 32-0546197 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
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 Holding Company LLC None Delaware
Flourish Insurance Agency LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Flourish Digital Assets LLC
Flourish Financial LLC
Flourish Technologies LLC
MML Distributors LLC*
MML Investment Advisers, LLC
MML Strategic Distributors, LLC
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
Haven Life Insurance Agency, LLC
GASL Holdings LLC
Barings Asset-Based Income Fund (US) LP*
Barings Perpetual European Direct Lending Fund
Barings Emerging Generation Fund II
Babson Capital Global Special Situation Credit Fund 2*
Barings Global Real Assets Fund LP*
Barings Global Special Situations Credit Fund 3
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
Intermodal Holding II LLC
MassMutual Ventures Holding LLC
Crane Venture Partners LLP
MassMutual Ventures Management LLC
MassMutual Ventures SEA Management Private Limited
MMV UK/SEA Limited
MassMutual Ventures India Private Limited
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures UK LLC
MassMutual Ventures US I LLC
MassMutual Ventures US I LLC
MassMutual Ventures US III LLC

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

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
04-3356880
None
46-3238013
06-1563535
04-1590850
04-1590850
04-1590850
45-2738137
04-2854319
37-1732913
None
None
46-2252944
None
None
None
88-0916548
98-1206017
82-3867745
None
38-4010344
06-1597528
04-1590850
46-4255307
45-3623262
82-4411267
None
None
None
None
None
None
None
None
None
None
47-1296410
None
None

Delaware
Delaware
Delaware
Massachusetts
Delaware
Delaware
Connecticut
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Delaware
Luxembourg
Delaware
Delaware
Delaware
Luxembourg
Delaware
North Carolina
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Singapore
England & Wales
India
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
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MM Catalyst Fund LLC
MM Catalyst Fund II LLC
MM Rothesay Holdco US LLC
Rothesay Limited
Rothesay Mortgages Limited
Rothesay Life Plc
Rothesay MA No.I Limited
Rothesay MA No.3 Limited
Rothesay MA No.4 Limited
LT Mortgage Financing 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
Barings Australia Property Partners Holdings Pty Ltd
Barings Australia Asset Management Pty Ltd
Barings Australia 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

*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
04-1590850
None
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

Delaware
Delaware
Delaware
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Australia
Delaware
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
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Federal Tax ID NAIC Co Code State of Domicile

Barings Finance LLC 80-0875475 Delaware
BCF Europe Funding Limited None Ireland
BCF Senior Funding I LLC" None Delaware
BCF Senior Funding I Designated Activity Company None Ireland
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 Ttaly
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 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
Remington L & W Holdings LLC 81-4065378 Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings CMS Fund GP, LLC None Delaware
Barings Infiniti Fund Management LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware

*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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Baring Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings ERS PE Emerging Manager 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 DAPPLF1 Rated Feeder, G.P. None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
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 II Management, LLC None Delaware
Barings North American Private Loan Fund IIT 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
Barings TYIDF2 Rated Feeder GP LLC None Delaware
Barings Active Passive Equity Direct EAFE LLC None 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 I LLC None Delaware
BRECS VII GP 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
Barings EPLF4 Rated Feeder GP LLC None Delaware
Mezzco III LLC 41-2280126 Delaware
Mezzco IV LLC 80-0920285 Delaware
Mezzco Australia I LLC None Delaware
RECSA-NY GP LLC None Delaware
Barings CLO 2022-1 98-1624360 Cayman Island
Barings CLO 2022-11 None Cayman Island
Ambherst Long Term Holdings, LLC None Delaware

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

MassMutual International LLC
MassMutual Solutions LLC

Haven Technologies Asia Limited

Yunfeng Financial Group Limited

MassMutual External Benefits Group LLC

5301 Wisconsin Avenue Associates, LLC

5301 Wisconsin Avenue GP, LLC

Other Affiliates & Funds:

100 w. 3rd Street LLC
300 South Tryon Hotel LLC
300 South Tryon LLC
Almack Mezzanine Fund II Unleveraged LP
Barings Affordable Housing Mortgage Fund I LLC
Barings Affordable Housing Mortgage Fund II LLC
Barings Affordable Housing Mortgage Fund III LLC
Barings Construction Lending Fund LP
Barings Emerging Generation Fund II LP
Barings Emerging Generation Fund, LP
Barings Emerging Markets Corporate Bond Fund
Barings Hotel Opportunity Venture I LP
Barings Real Estate Debt Income Fund LP
Barings Real Estate European Value Add I SCSp
Barings Small Business Fund, L.P.
Barings-MM Revolver Fund LP*
Barings U.S. High Yield Fund
Cornerstone Permanent Mortgage Fund LLC
CREA Ridge Apartments, LLC
London Office JV Holdings LLC
Riverwalk MM Member, LLC
Aland Royalty Holdings LP
Chassis Acquisition Holding LLC
CRA Aircraft Holding LLC
EIP Holdings I, LLC
Red Lake Ventures, LLC
Validus Holding Company LLC
SBNP SIA ITLLC
SBNP SIA III LLC
Barings European Real Estate Debt Income Fund
Babson Capital Loan Strategies Fund, L.P.*
Barings US High Yield Bond Fund
Babson CLO Ltd. 2015-1
Babson CLO Ltd. 2015-I1

*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 Delaware
04-3313782 Delaware

None Delaware

None Hong Kong
None Hong Kong
27-3576835 Delaware

None District of Columbia
None Delaware
04-1590850 Delaware
82-2432216 Delaware
04-1590850 Delaware

None United Kingdom
82-3468147 Delaware
61-1902329 Delaware
85-3036663 Delaware

None Delaware

None Delaware
84-3784245 Delaware

None ITreland

None Delaware
85-3449260 Delaware

None Luxembourg
None Delaware

None Delaware

None Delaware
45-2632610 Massachusetts
None Delaware

None Delaware

None Delaware

None Delaware
81-2244465 Delaware
81-4258759 Delaware

None Delaware
46-5460309 Delaware
46-0687392 Delaware
04-1590850 Delaware

None Delaware

None Luxembourg
37-1506417 Delaware

None Ireland

None Cayman Islands
None Cayman Islands
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Babson CLO Ltd. 2016-I

Babson CLO Ltd. 2016-11

Barings CLO Ltd. 2017-1

Barings CLO 2018-I11

Barings CLO 2018-IV

Barings CLO 2019-11

Barings CLO 2019-11T

Barings CLO 2019-IV

Barings CLO 2020-I

Barings CLO 2020-11

Barings CLO 2020-I11

Barings CLO 2020-IV

Barings CLO 2021-1

Barings CLO 2021-1I

Barings CLO 2021-I11

Babson Euro CLO 2014-1 BV

Babson Euro CLO 2014-11 BV

Babson Euro CLO 2015-1 BV

Barings Euro CLO 2019-1

Barings Euro CLO 2019-11

Barings Euro CLO 2020-1 DAC

Barings Euro CLO 2021-1 DAC

Barings Euro CLO 2021-11 DAC

Barings Euro CLO 2021-II1 DAC

Barings Euro CLO 2023-11 DAC

Barings Global Energy Infrastructure Fund I LP
Barings Global Special Situations Credit 4 Delaware*
Barings Global Special Situations Credit 4 LUX*
Barings Global Technology Equity Fund
Barings Global Dividends Champion Fund
Barings Europe Select Fund

Barings Hotel Opportunity Venture

Barings Innovations & Growth Real Estate Fund*
Barings Middle Market CLO 2017-1 Ltd & LLC
Barings Middle Market CLO 2018-I

Barings Middle Market CLO 2019-I

Barings Middle Market CLO Ltd 2021-1
Barings Middle Market CLO Ltd 2023-I
Barings Middle Market CLO Ltd 2023-11
Barings RE Credit Strategies VII LP

Barings Target Yield Infrastructure Debt Fund
Barings CLO Investment Partners LP

Barings Euro Value Add IT (BREEVA ITI)*

*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
98-1473665
None
None
None
None
None
None
None
None
None
None
None
None
36037260H
None
None
3715576VH
3750378QH
None
None
98-1332384
85-1465973
98-1570693
None
None
None
87-0977058
86-3661023
None
None
None
98-1612604
None
None
98-1332384
98-1567942
81-0841854
None

Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Netherlands
Netherlands
Netherlands
Ireland

Ireland

Ireland

Ireland

Ireland

Ireland

Ireland
Cayman Islands
Delaware
Luxembourg
Ireland

Ireland

Ireland
Connecticut
Delaware
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Bermuda
Bermuda
Delaware
Luxembourg
Delaware
Luxembourg
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Federal Tax ID NAIC Co Code State of Domicile

Barings Transportation Fund LP* 87-1262754 Delaware
Braemar Energy Ventures I, L.P.* None Delaware
Barings European Core Property Fund SCSp * None Luxembourg
Barings European Private Loan Fund III A 46-5001122 Luxembourg
Benchmark 2018-B2 Mortgage Trust 38-4059932 New York
Benchmark 2018-B4 None New York
Benchmark 2018-B8 38-4096530 New York
Barings Core Property Fund LP 20-5578089 Delaware
DPI Acres Capital SPV LLC 04-1590850 Delaware
DPI-ARES Mortgage Lending SPV, LLC 04-1590850 Delaware
E2E Affordable Housing Debt Fund LLC None 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
MM CM Holding LLC None Delaware
MM Debt Participations LLC 81-3000420 Delaware
MM MDI Station Member LLC* 04-1590850 Delaware
MM MD2 Station Member LLC* 04-1590850 Delaware
MMYV Climate Technology Fund GP* 04-1590850 Delaware
MM REED District Landco Member LLC None Delaware
MM Subline Borrower LLC 04-1590850 Delaware
Washington Pine LLC 04-1590850 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
Trailsidle MM Member LLC* 04-1590850 Delaware
Washington Gateway Three LLC 32-0574045 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
MALIC Debt Participations LLC None 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 Global High Yield Fund 47-3790192 Massachusetts
Great Lakes IT LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware
Barings Real Estate Affiliates & Funds:
Barings California Mortgage Fund IV None California
Barings Umbrella Fund LUX SCSp SICAV RAIF* None Luxembourg

*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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Calgary Railway Holding LLC 82-2285211 Delaware
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II LLC 95-4207717 California
Cornerstone California Mortgage Fund IIT LLC 95-4207717 California
Cornerstone Fort Pierce Development, LLC* 56-2630592 Delaware
Cornerstone Permanent Mortgage Fund IT LLC 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund III LLC 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV LLC 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 - Avalon Spain 04-1590850 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Ascend Mtg. Lending LLC 04-1590850 Delaware
MM Kannapolis Industrial Member LLC* 04-1590850 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM Horizon Savannah Member II 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

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual 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 II Equity Rotation Fund 47-3544629 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual RetireSMART 2035 Fund 27-1933380 Massachusetts
MassMutual RetireSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSMART 2055 Fund 46-3289207 Massachusetts
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

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



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

A

Federal Tax ID NAIC Co Code State of Domicile

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
MassMutual Clinton Municipal Credit Opportunities Fund 93-4168848 Massachusetts
MassMutual Clinton Municipal Fund 93-4190918 Massachusetts
MassMutual Clinton Short-Term Municipal Fund 93-4193313 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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STATEMENT AS OF MARCH 31, 2024 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 ..... | ..eeervrieriine [ reeerreeneeeees (MMLTC) ettt CMAL) RE........ COMPANY e eureeeereeeseree et e OWNErSNIP wevveveeereerreeerreeeeene .. 100.000 ... [MMLIC ooneveeeiieeeeeeeeee e [ eeeeeiiieeene | e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company .| Company Ownership ... ..100.000 ... |MMLIC ..
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. MWL Bay State Life Insurance Company C.M. Life Insurance Company . . | Ownership ..|WLIC
20000 L.i] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CML Special Situations Investor LLC .... .|C.M. Life Insurance Company .... Ownership ... . [MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . CM Life Mortgage Lending LLC .|C.M. Life Insurance Company .... Ownership ... ..[MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s CML Mezzanine Investor I11, .|C.M. Life Insurance Company .... Ownership ... L[MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s CML Global Capabilities LLC .. DE..... .| Company ... . Ownership ... ..100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities | LLC .......eeveveennneee LDE] e DS........ COMPANY e OWnership ..ooooeeeeeeeiiiieis .. 100.000 ... |MVLIC ooeeeeiieeieeieiieeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeen | e e
MassMutual Global Business Services India
20000 .. e [ e | e | [ | LLP et LIND L DS........ MM Global Capabilities | LLC ........ccceuen OWNErSNIP wevveveeereerreeerreeeeene .. 100.000 ... [MMLIC ooneveeeiieeeeeeeeee e [ eeeeeiiieeene | e e
20000 L. f e [ | i | [ ] MV Global Capabilities (Netherlands) B.V. ...|..NLD....]....... DS........ MM Global Capabilities | LLC ................. 0WNership .ooccvevevveeviieeiiieeeieene .. 100.000 ... [MMLIC .oovvveiiiiiiiieeiee e [ | e
MassMutual Global Business Services Romania
20000 .| e [ | i [ [ ] SRL. LROU....) s DS........ MM Global Capabilities (Netherlands) B.V. [Ownership ........cccocoviiiiiiiiniinnnnne .. 100.000 ... [MMLIC .ooveveeciieiiiieieeeeeeeeeeeieee [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MM Global Capabilities Il LLC ....ccccuvernnens WDE ] DS........ COMPANY et 0WNership .ooccvevevveeviieeiiieeeieene .. 100.000 ... [MMLIC .oovvveiiiieiiiieiee e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i [ [ ] MM Global Capabilities Il LLC .........ccees WDE ] DS........ COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveveeciieiiiieieeeeeeeeeeeieee [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM/Barings Multifamily TEBS 2020 LLC .. ..DE..... .| Company ... Ownership ... .. 100.000 ... [MVLIC oooeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, Berkshire Way LLC .....cccoeennnie DB DS........ COMPANY e e e e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MML Special Situations Investor LLC ........... DB DS........ COMPANY e e e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual Life Insurance
. 0000 . Timber land Forest Holding LLC .| Company Ownership ... ..100.000 ... |MMLIC ..
0000 Timber land Forest Holding LLC ... C.M. Life Insurance Company . Influence . reeeeee. [ MMLIC
. 0000 . Timber land Forest Holding LLC ... Wood Creek Capital Management LLC .. |Management MLIC
0000 Lyme Adirondack Forest Company, . Timber land Forest Holding LLC ........ .. | Ownership ..|WLIC
. 0000 . Lyme Adirondack Timberlands I, LLC .. Lyme Adirondack Forest Company, LLC . | Ownership ..|WLIC
0000 Lyme Adirondack Timberlands |1, LLC . Lyme Adirondack Forest Company, LLC ........ |Ownership . ..|WLIC
. 0000 . Lyme Adirondack Timber Sales, LLC .|Lyme Adirondack Forest Company, LLC ........ Ownership ... ..100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e MSP-SC, LLC oo WDE ] DS........ COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Insurance Road LLC .....ocovvvivveiiiiiiiiiiiieeenns LDE ] NIA....... Company Ownership ... .1..100.000 ...|MMLIC ..
. 0000 ... ..| 04-1590850 .. MassMutual Trad Private Equity LLC .. . .| Insurance Road LLC . Ownership .100.000 ... |MMLIC
. 0000 ... 04-1590850 .. MassMutual Intellectual Property LLC ......... Insurance Road LLC .... Ownership ... .1..100.000 ...|MMLIC ..
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Trad Investments | LLC ..ocoovvriiiiiiiiiiiiinnnnnns . Insurance Road LLC .........cooeeveiiiiiininnnnns Ownership ..100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... ITPSHolding LLC ... LDE] e NIA....... Company Ownership ... ...100.000 ...|MMLIC ..
. 0000 ... HITPS LLC ITPS Holding LLC Ounership ... ..100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | EM Opportunities LLC .......vvvvvvunnnnniiiiniinnnns LDE] NIA....... COMPANY e e e e e e e e e e e e OWNNErship wooeeeeeeeeeeiieieeeeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeve | e e
Massachusetts Mutual Life Insurance
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual MCAM Insurance Company, Inc. ..... JRL 2 D I NIA....... COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeeieieeeeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s MassMutual Ventures US IV GP, LLC ... LDE ] NIA....... Company Ownership ... ..99.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
L0000 L] e eeeeeeeeeeeeeeeeee | et e MassMutual Ventures US IV GP, LLC ... WDE. NIA....... Massachusetts Mutual Ascend . Ownership ... ..1.000 .... |MMLIC ..
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SCHEDULE Y

STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

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 . MassMutual Ventures US IV, L.P. ... MassMutual Ventures US IV GP, LLC .. . | Qunership ... .J..100.000 ... .
0000 MassMutual Ventures US IV LLC ... . [MassMutual Ventures US IV, L.P. .. Ownership .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 MassMutual Ventures Europe/APAC | GP, LLC .. | COMPANY e Ownership ... .1..100.000 ...|MMLIC ..
. 0000 . MassMutual Ventures Europe/APAC | GP, L.P. . . |MassMutual Ventures Europe/APAC | GP, LLC |Ownership ... ..100.000 ...|MMLIC ..
MassMutual Ventures Europe/APAC | GP, L.P.
. 0000 . MassMutual Ventures Europe/APAC | L.P. ....... O DS, . Ownership ... .1..100.000 ...|MMLIC ..
0000 MassMutual Ventures Southeast Asia Ill LLC . |..DE..... .|MassMutual Ventures Europe/APAC | L.P. .... |Ownership ... ..100.000 ... |MMLIC ..
MassMutual Ventures Southeast Asia |11 LLC
0000 MV Digital | LLC wovveeeieeeeiee e CYM...f e DS.ree | et Ounership .. 100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 Counterpointe Sustainable Advisors LLC ....... . | COMPANY e Ownership ... .1..100.000 ...|MMLIC ..
. 0000 . CSA Intermediate Holdco LLC ... Counterpointe Sustainable Advisors LLC .... |Ownership .100.000 ... |MMLIC
0000 Counterpointe Trust Services LLC .. CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC
. 0000 . CP PACE LLC oo CSA Intermediate Holdco LLC .. Ounership .100.000 ... |MMLIC
0000 CSA Employee Services Company LLC ... .|CSA Intermediate Holdco LLC .. Ownership ... ..100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate
0000 .| cereeerreenreeeree e e sneeenee [ rreenine cenirees] e | e | e | e | e e ..|CSA Intermediate Holdco LLC .. Ounership ... .J--100.000 ... [MMLIC ..
. 0000 . Counterpointe Energy Solutions Il LLC ........ ..|CSA Intermediate Holdco LLC .. Ownership ... ..100.000 ... |MMLIC ..
0000 Counterpointe Energy Solutions (CA) Il LLC . .| Counterpointe Energy Solutions Il LLC ..... Ownership ... .
. 0000 . Counterpointe Energy Solutions (FL) Il LLC . Counterpointe Energy Solutions Il LLC ..... Ownership ..|WLIC
0000 Counterpointe Energy Solutions (IL) LLC ..... ..| Counterpointe Energy Solutions |1 LLC ..... Ownership ... . [MMLIC ..
. 0000 . Loop-Counterpointe PACE LLC ..| Counterpointe Energy Solutions (IL) LLC ... |Ounership ... . . [MMLIC ..
0000 Counterpointe Energy Services LLC .| CSA Intermediate Holdco LLC ................e. Ownership ... ..100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
0000 . JFIN Parent LLC ...... Ounership .100.000 ... |MMLIC
. 0000 . 27-0105644 .. Jefferies Finance LLC . Ownership ..50.000 ....|MMLIC
0000 JFIN GP Adviser LLC Jefferies Finance LLC ... Ounership ... ..100.000 ...|MMLIC ..
. 0000 . Jefferies MM Lending LLC Jefferies Finance LLC ... Ownership ... . [MMLIC ..
0000 Jefferies Credit Partners LLC . | Jefferies Finance LLC ... .. | Ownership ..|WLIC
. 0000 . Apex Credit Partners LLC Jefferies Credit Partners LLC ................ Ownership ... LIMMLIC ..
0000 Jefferies Credit Management LLC ... Jefferies Credit Partners LLC Ownership ... .
. 0000 . JOMGP | LLC weveveiiiiiiiiiiiiii . .| Jefferies Credit Management LLC . | Ownership ..|WLIC
0000 JCP Direct Lending CLO 2022 LLC ......... Jefferies Credit Partners LLC Ounership ... . |MMLIC ..
Jefferies Direct Lending Europe SCSp SICAV-
0000 RAIF e Jefferies Credit Partners LLC Ounership ... . [MLIC ..
. 0000 . Jefferies Credit Management Holdings LLC .....[.. . | Jefferies Credit Partners LLC .. Ownership . [MMLIC
0000 JOLF GP (Europe) S.a.r.l ..ccccceiiiiiiiininnee . Jefferies Credit Partners LLC Ownership ... ..
. 0000 . JFAM GP LLC .. Jefferies Credit Partners LLC Ownership ... . [MMLIC ..
0000 JFAM GP LP ... .| Jefferies Credit Partners LLC Ounership ..|mLic
. 0000 . Jefferies Direct Lending Fund C LP .. JFAM GP LP Ownership ... . [MMLIC ..
0000 Jefferies DLF C Holdings LLC ......ccccocunnnneee . Jefferies Direct Lending Fund C LLC ........ Ownership ... . [MMLIC ..
. 0000 . Jefferies Direct Lending Fund C SPE LLC . . | Jefferies DLF C Holdings LLC ... . [ Ownership .|MLIC
0000 JOLF 11 GP LLC e Jefferies Credit Partners LLC .. Ounership ... .
. 0000 . JOLF |1 GP LP JOLF 11 GP LLC ... Ounership ... .|MILIC ..
0000 Jefferies Direct Lending Fund 11 C LP . ..|JDLF 11 GPLP ..... . [Ounership ..|mLic
. 0000 . Jefferies DLF 2 C Holdings LLC . .. | Jefferies Direct Lending Fund Il C LP ...... |Ownership ..|WLIC
0000 Jefferies Direct Lending Fund 11 C SPE LLC .. |.. .. | Jefferies DLF 2 C Holdings LLC ... Ounership ..|mLic
. 0000 . JOLF 111 GP LLC ... .. | Jefferies Credit Partners LLC Ownership ...[WLIC
0000 JOLF [11 GP LP . .| JOLF 111 GP LLC ..... Ounership |MLIC
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1 2 3 4 13 14 15 16
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of Control Control
(Ownership, is Is an
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Exchange Domi- ship Management, ship Filing
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. 0000 . Jefferies Direct Lending Fund Il CLP ....... JOLF |11 GP LP . | Qunership ...
0000 JCP Direct Lending CLO 2023-1 LLC ... .. |Jefferies Credit Partners LLC .. Ounership
. 0000 . JCP Direct Lending CLO 2023 Ltd. .. | JCP Direct Lending CLO 2023 Ltd Ownership
0000 JOP GP | LLC weveeeiieieeieeicens .| Jefferies Credit Partners LLC .. Ounership
. 0000 . Jefferies Private Credit BDC Inc . | Jefferies Finance LLC Ownership
0000 JCP Funding 2024 LLC ............ . | Jefferies Finance LLC Ownership
. 0000 . Jefferies Senior Lending LLC . . | Jefferies Finance LLC Ownership
0000 JFIN Revolver Holdings LLC .... . | Jefferies Finance LLC Ownership
. 0000 . JFIN Revolver Holdings |1 LLC . | Jefferies Finance LLC Ownership
0000 JFIN Co-Issuer Corporation . . | Jefferies Finance LLC Ownership
. 0000 . JFIN Europe GP, S.a.r.l. ... .. | Jefferies Finance LLC Ownership
0000 Jefferies Finance Europe, S.L.P. .. | JFIN Europe GP, S.a.r.I. . | Ownership
. 0000 . Jefferies Finance Europe, SCSp ..... .| JFIN Europe GP, S.a.r.l. . | Ownership
0000 Jefferies Finance Business Credit LLC . . | Jefferies Finance LLC ... . | Ownership
. 0000 . JFIN Business Credit Fund | LLC ... .| Jefferies Finance Business Credit LLC ...... |Ownership
0000 JFIN Funding 2021 LLC Jefferies Finance LLC ........eeveveveeennnnnnnee Ownership ...
. 0000 . JFIN LC Fund LLC Jefferies Finance LLC ... Ownership ...
0000 JFIN Revolver CLO 2017 Ltd. .. . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver CLO 2017-11 Ltd. . Jefferies Finance LLC ... Ownership ...
0000 JFIN Revolver CLO 2017-111 Ltd. ... Jefferies Finance LLC ... Ounership ...
. 0000 . JFIN Revolver CLO 2018 Ltd. .. . | Jefferies Finance LLC Ownership
0000 JFIN Revolver CLO 2019 Ltd. .. Jefferies Finance LLC ... Ounership ...
. 0000 . JFIN Revolver CLO 2019-11 Ltd. . Jefferies Finance LLC ... Ownership ...
0000 JFIN Revolver CLO 2020 Ltd. .. . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver CLO 2021-11 Ltd. . Jefferies Finance LLC ... Ownership ...
0000 JFIN Revolver CLO 2021-V Ltd. ...... Jefferies Finance LLC ... Ounership ...
. 0000 . JFIN Revolver CLO 2022-11 Ltd. . . | Jefferies Finance LLC Ownership
0000 JFIN Revolver CLO 2022-111 Ltd. ... Jefferies Finance LLC ... Ounership ...
. 0000 . JFIN Revolver CLO 2022-1V Ltd. .... Jefferies Finance LLC ... Ownership ...
0000 JFIN Revolver CLO 2022-1V LLC . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver Fund, L.P. .......... Jefferies Finance LLC ... Ownership ...
0000 JFIN Revolver Funding 2021 Ltd. ......... Jefferies Finance LLC ... Ownership ...
. 0000 . JFIN Revolver Funding 2021 |11 Ltd . | Jefferies Finance LLC Ownership
0000 JFIN Revolver Funding 2021 IV Ltd. ..... Jefferies Finance LLC ... Ownership ...
. 0000 . JFIN Revolver Funding 2022-1 Ltd. Jefferies Finance LLC ... Ownership ...
0000 JFIN Revolver SPE1 2022 LLC .. . | Jefferies Finance LLC Ounership
. 0000 . JFIN Revolver SPE3 2022 LLC .. Jefferies Finance LLC ... Ownership ...
0000 JFIN Revolver SPE4 2022 LLC Jefferies Finance LLC ... Ounership ...
. 0000 . JFIN Revolver SPE4 2022 Ltd. .... . | Jefferies Finance LLC Ownership
0000 JCP Private Loan Management GP LLC Jefferies Finance LLC ... Ownership ...
. 0000 . JCP Private Loan Management LP .................. . JCP Private Loan Management GP LLC ......... Ownership ...
0000 Beauty Brands Acquisition Holdings LLC . . | Jefferies Finance LLC .. | Ownership
. 0000 . Beauty Brands Acquisition LLC ..........cceeeenns Beauty Brands Acquisition Holdings LLC .... |Ownership ...
0000 Beauty Brands Acquisition Intermediate LLC . Beauty Brands Acquisition LLC ................ Ownership
Beauty Brands Acquisition Intermediate LLC
0000 Forma Brands, LLC .....covvvnvieeeiineeiieeeannes WDE s L Ownership
. 0000 . Apex Credit Holdings LLC ... LDE ] NIA....... JFIN Parent LLC Ownership ...
0000 JFIN CLO 2012 Ltd. ..... ..CYM.... . | Apex Credit Holdings LLC Ounership
. 0000 . JFIN CLO 2013 Ltd. ..... ..CYM.. Apex Credit Holdings LLC .. Ounership ...
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. 0000 ... . UV ... |JFIN CLO 2014 Ltd. ........ Apex Credit Holdings LLC .. Ownership ... . .
0000 JFIN CLO 2014-11 Ltd .. | Apex Credit Holdings LLC Ounership
. 0000 . JFIN CLO 2015 Ltd. .. .. | Apex Credit Holdings LLC Ownership
0000 JFIN CLO 2015-11 Ltd .. | Apex Credit Holdings LLC Ounership
. 0000 . JFIN CLO 2016 Ltd. .. .. | Apex Credit Holdings LLC Ownership
0000 JFIN CLO 2017 Ltd. .. .. | Apex Credit Holdings LLC Ounership
. 0000 . JFIN CLO 2017-11 Ltd .. | Apex Credit Holdings LLC Ounership
0000 Tomorrow Parent, LLC .. . | JFIN Parent LLC .. Ownership
. 0000 . Custom Ecology Holdco, LLC JFIN Parent LLC Ownership ...
Massachusetts Mutual Life Insurance
. 0000 . 86-2294635 .. Glidepath Holdings Inc. .....cooovveveieieeiinnenns COMPANY e e e e e e e e e e e e Ownership
0435 . [13-1935920 .. MassMutual Ascend Life Insurance Company .... .|Glidepath Holdings Inc. ......ccccccoiunnnnnnee Ownership ...
. 0000 . 31-1422717 .. AAG Insurance Agency, LLC .......eevvvvvvvvnnnnns MassMutual Ascend Life Insurance Company . |Ownership
0435 .[31-1021738 .. Annuity Investors Life Insurance Company .... .|MassMutual Ascend Life Insurance Company . |Ounership ...
. 0000 . 31-1395344 .. MM Ascend Life Investor Services, LLC ........ . |MassMutual Ascend Life Insurance Company . |Ownership ...
0000 ..| 31-1395344 .. MM Ascend Mortgage Lending LLC MassMutual Ascend Life Insurance Company . |Ownership
. 0000 ... . 26-3260520 .. Manhattan National Holding, LLC ... .|MassMutual Ascend Life Insurance Company . |Ownership ... . .
. 0435 ...|Massachusetts Mut Life Ins Co ..........|..... 67083 ....|45-0252531 .. Manhattan National Life Insurance Company ... |.. Manhattan National Holding LLC ............... Ownership ..100.000 ...
Massachusetts Mutual Life Insurance
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e MassMutual Mortgage Lending LLC ................ LDE] e DS........ COMPANY e OWnership ..ooooeeeeeeiiiiiiies .. 100.000 ... |MVLIC ooereeieeeieeiiiieeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 04-1590850 MM Copper Hill Road LLC . .. DE..... .| Company ... Ownership ... .. 100.000 ... |MVLIC ooeeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeees [ e e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | MAV CTF TGP LLC weveeeeeeeiee e GDE] s DS........ COMPANY -veeeeeeeuree et e et e e e e OWNErSNIP wevveveeereerreeerreeeeene .. 100.000 ... [MMLIC ooneveeeiieeeeeeeeee e [ eeeeeiiieeene | e e
MassMutual Ventures Climate Technology Fund |
20000 .. e [ e | e | [ | P e GDE] s DS........ MV CTF 1 GP LLC oo 0WNErShiP wevveveeereeeiee e .. 100.000 ... [MMLIC ooneveeeieeeieeeeeee e [ eeeeeireeene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s MM Direct Private Investments Holding LLC ... |..DE..... | COMPANY e Ownership ... 1.100.000 ... [MVLIC eeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . MM Direct Private Investments UK Limited .... |..GBR.... .|MM Direct Private Investments Holding LLC |Ownership ... .. 100.000 ... [MVLIC oooeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] DPI-ACRES Capital LLC ...ceevvviviiiiiiiiiiiiis WDE ] DS........ COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveveeeiieiiiieiee e [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DPI-ARES Mortgage Lending LLC ................... DB DS........ COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual Life Insurance
. 0000 . MM Investment Holding . Company .... Ownership .100.000 ...
0000 . s MMIH Bond Holdings LLC ... MM Investment Holding ... Ownership
. 0000 . ..| 26-0073611 .. MassMutual Asset Finance LLC . C.M. Life Insurance Company . . | Ownership
0000 ..| 26-0073611 .. MassMutual Asset Finance LLC .... MM Investment Holding ... Ownership
. 0000 . . ..| 32-0546197 .. MMAF Equipment Finance LLC 2017-B MassMutual Asset Finance LLC Ownership
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 83-3722640 .. MMAF Equipment Finance LLC 2019-A ... .|MassMutual Asset Finance LLC Ownership ...
. 0000 . MMAF Equipment Finance LLC 2019-B ... .|MassMutual Asset Finance LLC Ownership ...
0000 MMAF Equipment Finance LLC 2020-A MassMutual Asset Finance LLC ... Ownership
. 0000 . MMAF Equipment Finance LLC 2020-B ... .|MassMutual Asset Finance LLC Ownership ...
0000 MMAF Equipment Finance LLC 2021-A ... .|MassMutual Asset Finance LLC Ownership ...
. 0000 . MMAF Equipment Finance LLC 2022-A MassMutual Asset Finance LLC ... Ownership
0000 MMAF Equipment Finance LLC 2022-B ... .|MassMutual Asset Finance LLC Ownership ...
. 0000 . MMAF Equipment Finance LLC 2023-A .|MassMutual Asset Finance LLC ................. Ownership ...
0000 ..| 04-2443240 .. MML Management Corporation MM Investment Holding Ownership
. 0000 . 04-3548444 .. MassMutual International Holding MSC, Inc. . «.....|MML Management Corporation ... Ownership ...
0000 04-3341767 .. MassMutual Holding MSC, Inc. .........cccce...... LMAL DS........ MML Management Corporation ...........ec..... Ownership
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Massachusetts Mutual Life Insurance
. 0000 ... ML CM LLC e COMPANY .. OWnership .......occcveeeeiiiiiiieeeeeae .. 100.000 ... [MVLIC ..eeeeeiiiie e i e s
. 0000 ... Blueprint Income LLC ..|MML CM LLC ... Ownership ...
. 0000 ... Flourish Holding Company LLC . MML CM LLC ... . | Ownership
. 0000 ... Flourish Insurance Agency LLC ..|Flourish Holding Company LLC ... Ownership ...
. 0000 ... Flourish Digital Assets LLC .|Flourish Holding Company LLC ... . | Ownership ...
. 0000 ... Flourish Financial LLC Flourish Holding Company LLC ... Ownership
. 0000 ... Flourish Technologies LLC .|Flourish Holding Company LLC ... . | Qunership ...
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3356880 .. MML Distributors LLC .. WAL .. | Company Ownership ...
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3356880 .. ML Distributors LLC .. .. MA..... . [MassMutual Holding LLC .. Ownership ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . MML Investment Advisers, LLC ..DE..... .| Company ... Ownership ... .. 100.000 ... [MVLIC oooveeeeeeeeeeiieeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 46-3238013 .. | eeeviiiiiiinn | ereerrrriiinines | e MML Strategic Distributors, LLC ................ DB DS........ COMPANY e e e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 06-1563535 .. | 2881445 ... | .eeevrrrrrerinnn | rrreniniiii s The MassMutual Trust Company, FSB ............. L CTe] e DS........ COMPANY e e e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeeieieeeeeeeeeeeeeeeeeeeeeeeeeees YES ]
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e LLC i WDE ] DS........ COMPANY et 0WNership .ooccvevevveeviieeiiieeeieene .. 100.000 ... [MMLIC .oovvveiiiiiiiieeiee e [ | e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, ML Private Equity Fund Investor LLC ......... LDE ] NIA....... COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevrrrrrenne | ervrrmmmmmnnennn | e ML Private Equity Fund Investor LLC ......... LDE] e NIA....... Baring Asset Management Limited .............. Management ............eeeeeeeemmeeennninioiiiis e MULIC s [ e eeeee [ e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e MM Private Equity Intercontinental LLC ....... LDE] e NIA....... COMPANY e OWnership ..ooooeeeeeeeiiiieis .. 100.000 ... |MVLIC ooeeeeiieeieeieiieeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeen | e e
Massachusetts Mutual Life Insurance
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 45-2738137 .. Pioneers Gate LLC .... .| Company ... . Ownership ... .. 100.000 ... |MVLIC ooereeieeeieeiiiieeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
0000 04-2854319 .. MassMutual Holding LLC ... .. | Company Ownership ... .J..100.000 ... CYES ] e s
. 0000 . 37-1732913 .. Fern Street LLC ..|MassMutual Holding LLC Ownership ... .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
0000 . s Low Carbon Energy Holding .. .|MassMutual Holding LLC . | Ownership ...
. 0000 . s Sleeper Street LLC . MassMutual Holding LLC .. . | Ownership
0000 46-2252944 .. Haven Life Insurance Agency, LLC ............... .|MassMutual Holding LLC . | Ownership ...
. 0000 . 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC .. | Ownership ...
0000 ..| 82-2932156 .. GASL Holdings LLC .... . . |Barings LLC [Board oo s el [MVLIC e | [
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... CDE] e NIA....... MassMutual Holding LLC . | Ownership/Influence .........ceevvvennnif 10500 L [MMLIC oo | eeeeeeeeieees | e e
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... CDE] e NIA....... C.M. Life Insurance Company .... Ownership/Influence .. 1.030 ..ol [MMLIC coiiiieieieieieieeieeeeeeeeeeeeeeeeeeeeeeee | e | e e
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE ] NIA....... Barings LLC Management ...........eevvvvmvmmmnnmnmennnsonnenn e [MMLIC oo | [ e
Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | FUND oo LUK, NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Barings Perpetual European Direct Lending
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | FUND oo LUK NIA....... Barings LLC ..oooveeeeeiiiiiiiii INflUeNCe ooveeeeeeeeeeeeeeeeeeeeeeeeeeee s s MULIC e [ eeeeeeeeeeees [ e i
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 88-0916548 .. | .ievvvvvviiinn | eevrrriiriirinen | e Barings Emerging Generation Fund Il ........... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........cccuuee. ..71.000 MULIC e [ eeeeeeeeeeees [ e i
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 88-0916548 .. | ..eoviiiiiiinn | ereeeniiriininen | e Barings Emerging Generation Fund I ........... LDE] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii Influence ..oooeeeeeeeieee s s MULIC s [ eeeeereeeeees [ e e
Babson Capital Global Special Situation
20000 o[ e | e e 98-1206017 .. | evvveveeence [ e | e Credit Fund 2 ..oooeveeiiieiieeeeeeeeee LDE] NIA....... MassMutual Holding LLC .....covcuveerireeainenne Ownership/Influence .........cc.coeeene ..29.300 MULIC e eeeenreeeee | eeeeeeniee [ e
Babson Capital Global Special Situation
20000 L..| eeeeeeeieeeeieeeeeeeeeee e eeeeeeeeeeeeees | e s 98-1206017 .. Credit Fund 2 ... DE.....[...... NIA....... C.M. Life Insurance Company .... Ownership .ooooeeeeeeeeeei e 12900 L IMVLIC e | e e
Babson Capital Global Specia
20000 e[ e | e e 98-1206017 .. Credit Fund 2 ..oooeveeeiiiiieeeeeeeeee LDE] NIA....... Barings LLC . | Management MULIC e reeereeeee | eeeeeeniee [ e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3867745 .. Barings Global Real Assets Fund LP ............ LDE] NIA....... MassMutual Holding LLC .. | Ownership/Influence .. .[MMLIC .. JUUUR IUUURISURRIN PPN
0000 ..of eeeieiiiiiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeees | eeeeeeees e 82-3867745 .. Barings Global Real Assets Fund LP ............ LDEL s NIA....... C.M. Life Insurance Company ................... Ownership ..ooooeeeiiiiiiiiiiiiii ... 6. IMMLIC s e [
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3867745 .. | eeeieiiiiiinn | erereiiiiininen | s Barings Global Real Assets Fund LP ............ LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management ...........eeevvevvrnenennenennoniins i MULIC e [ eeeeeeeeeeees [ e e
Barings Global Special Situations Credit Fund|
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeees | eereeeee ] e | e, 3 LUK NIA....... MassMutual Holding LLC .....cceeveeveieeeeeeennns Ownership/Influence ..........ccccuu.e. ..16.800 MULIC e [ eeeeeeeeeeees [ e i
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e LUK NIA....... Barings LLC . [Management .....oooeiiiiiiiiiiiiiiiiiicc e e [MILIC e | e | e s
0000 38-4010344 .. Barings North American Private Loan Fund LP |..DE.....|...... NIA....... MassMutual Holding LLC . |Ownership/Influence ........ceeeeeeennncd 13800 L [MMLIC e | e | e s
. 0000 . 38-4010344 .. Barings North American Private Loan Fund LP |..DE.....|...... NIA....... Baring Asset Management Limited .. .. | Managenment ..
0000 ..| 06-1597528 .. MassMutual Assignment Company ..|MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 . 04-1590850 .. MassMutual Capital Partners LLC ... . |MassMutual Holding LLC . | Ownership ... ..100.000 ...
0000 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC . | Ownership ...
. 0000 . ..| 45-3623262 .. HB Naples Golf Ouner LLC . [MassMutual Holding LLC .. . | Ownership
0000 82-4411267 .. RB Apartments LLC MassMutual Holding LLC . | Ownership ...
. 0000 . Intermodal Holding 11 LLC . |MassMutual Holding LLC . | Ownership ...
0000 MassMutual Ventures Holding LLC MassMutual Holding LLC . | Ownership
. 0000 . Crane Venture Partners LLP . .....|MassMutual Ventures Holding LLC .. .. | Ownership ... . .
0000 MassMutual Ventures Management LLC ............ LDE] e DS........ MassMutual Ventures Holding LLC .............. OWnership .oooooeeeeeeiiieiis ..100.000 ...
MassMutual Ventures SEA Management Private
0000 ...| wevereerrmmreeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evsnee ] eeeerereie | | e | e Limited ..oeeeeeeeieiiiiiii LDE] e DS........ MassMutual Ventures Management LLC ......... OWnership .oooooeeeeeeiiiiieieeeees .. 100.000 ... |MVLIC ooeeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeees [ e e e
MassMutual Ventures SEA Management Private
0000 .| ceeeeeieee e e e e snneenn [ reeenne cenenee]vreeenreenie | eeeeerieeens | e [ e MUV UK/SEA Limited ...oooevveeereeiireeeiieee LGBR....) s DS........ Limited wooeeeeeeeee e OWNErSNIP wevveveeereerreeerreeeeene .. 100.000 ... [MMLIC ooneveeeiieeeeeeeeee e [ eeeeeiiieeene | e e
MassMutual Ventures SEA Management Private
0000 MassMutual Ventures India Private Limited ... |.. ..|Limited Ounership ... .J--100.000 ... [MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... ..|MassMutual Ventures Holding LLC Ownership ... ..100.000 ... |MMLIC ..
0000 MassMutual Ventures Southeast Asia Il LLC ... .. .|MassMutual Ventures Holding LLC . | Ownership ... . [MMLIC ..
. 0000 . MassMutual Ventures UK LLC MassMutual Ventures Holding LLC .. Ownership .[MLIC
0000 47-1296410 .. MassMutual Ventures US | LLC .... ..|MassMutual Ventures Holding LLC . | Ownership ... .
. 0000 . MassMutual Ventures US Il LLC .|MassMutual Ventures Holding LLC . | Ownership ... . [MMLIC ..
0000 MassMutual Ventures US 111 LLC . MassMutual Ventures Holding LLC Ownership ..|WLIC
. 0000 . MM Catalyst Fund LLC .. MassMutual Holding LLC ........ .. | Ownership ..|WLIC
0000 . MM Catalyst Fund Il LLC . MassMutual Holding LLC .. . | Ownership ..|WLIC
. 0000 . 04-1590850 .. MM Rothesay Holdco US LLC MassMutual Holding LLC .. .. | Ownership ..|WLIC
0000 Rothesay Limited ..... MM Rothesay Holdco US LLC . .. | Ownership ....|MMLIC
. 0000 . Rothesay Mortgages Limited . Rothesay Limited .......... .. | Ownership ..|WLIC
0000 Rothesay Life Plc .......... Rothesay Limited . . | Ownership ..|WLIC
. 0000 . Rothesay MA No.1 Limited Rothesay Life PLC Ownership ..|WLIC
0000 Rothesay MA No.3 Limited Rothesay Life PLC Ownership ..|WLIC
. 0000 . Rothesay MA No.4 Limited ... Rothesay Life PLC Ownership ...|WLIC
0000 LT Mortgage Financing Limited ...... Rothesay Life PLC Ownership ...|WLIC
. 0000 . Rothesay Property Partnership 1 LLP . Rothesay Life PLC .. | Qunership ..|WLIC
0000 Rothesay Foundation .................... Rothesay Limited . . | Ownership ..|WLIC
. 0000 . Rothesay Pensions Management Limited . Rothesay Limited . .. | Ownership ..|WLIC
0000 Rothesay Asset Management UK Limited .......... [.. Rothesay Limited .......... .. | Ownership ..|WLIC
. 0000 . Rothesay Asset Management Australia Pty Lt Rothesay Asset Management UK Limited . | Ownership ...|WLIC
0000 . Rothesay Asset Management North America LLC Rothesay Asset Management UK Limited . | Ownership ..|WLIC
. 0000 . ..| 04-1590850 .. ML Investors Services, LLC MassMutual Holding LLC ........... . | Ownership ..|WLIC
0000 04-1590850 .. ML Insurance Agency, LLC .IMIL Investors Services, LLC .... Ownership ... . [MMLIC ..
. 0000 . 41-2011634 .. MMLISI Financial Alliances, LLC ... .IMAL Investors Services, LLC .... Ownership ... . [MMLIC ..
0000 ..|47-1466022 .. LifeScore Labs, LLC MassMutual Holding LLC . | Ownership ..|mLic
. 0000 . 45-4000072 .. MM Asset Management Holding LLC ... .| MassMutual Holding LLC . | Ownership ... LMMLIC ..
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of Control Control
(Ownership, is Is an
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Exchange Domi- ship Management, ship Filing
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 51-0504477 .| wevvevivveninn | evvvrrrnnenninns | i Barings LLC ..ooovvvvieiiiiiiiiiiiieeeeeeeeeeeeeeeeeees CMAL] s DS........ MassMutual Holding LLC .....ccooveeeeeeeeeneennns OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeeiieeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0524271 .| evvveiieie | e | Limited oo, HGL DS........ Barings LLC ..oooviiiiiiiiiiiiie 0WNership .ooccvevevveeviieeiiieeeieene .. 100.000 ... [MMLIC .ooveviiiiieiieieieeeeeeeeeeieees [ | e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457465 .. [ ..oooovvviiin | e | e Limited oo, B DS........ Limited oo 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveviiiiieiiiieieeeeeeeeeeieee [ | e e
Baring Asset Management (Asia) Holdings
. 0000 ... 98-0457463 .. Baring Asset Management (Asia) Limited ....... .|Limited .... Ownership ... .J..100.000 ...
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Baring Asset Management Korea Limited ........ .|Baring Asse . | Ownership ... ..100.000 ...
Barings Investment Management (Shanghai)
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Limited ..oeeeeeeeieiiiiiii HG.... ....... DS........ Baring Asset Management (Asia) Limited .... |Ownership ......cccccooiiiiiiiiinnnnn e 100.000 ... [MMLIC eeeeeeeieieieieeeeeieeeeeeeeeeeeeeeeeeeeies [ eeeeieeeeeees [ e e
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 .. e [ e | e | e [ | (Shanghai) Limited .......cocoevveeriveinieenins [1A(CTO I DS........ Limited wooeeeeeeeeeeee e 0WNErShiP wevveveeereerreeerree e .. 100.000 ... [MMLIC ooveeeeeiieeeeeeeeeeree e [ eeeeeiireeene | e e
Baring Asset Management (Asia) Holdings
20000 .o e | e e 98-0457707 .. | eveveeeenee [ e | e Baring SICE (Taiwan) Limited .........ccccueennne TN e DS........ Limited wooveeeeeeeeeeee e OWNErSNIP wevveveeereerreeerreeeeene .. 100.000 ... [MMLIC ooneveeeiieeeeeeeeee e [ eeeeeiiieeene | e e
Baring Asset Management (Asia) Holdings
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings Singapore Pte. Ltd. .. ..SGP... .|Limited .... Ownership ... .. 100.000 ... |MVLIC ooeeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeees [ e e e
Baring Asse
20000 .o e | e e 98-0236449 .. [ ..eerviierie [ e | e Barings Japan Limited .........ccccveriniennnen. PN e DS........ Limited wooveeeeeeee e OWNErSNIP wevveveeereerreeerreeeeene .. 100.000 ... [MMLIC ooneveeeiieeeeeeeeee e [ eeeeeiiieeene | e e
Baring Asset Management (Asia) Holdings
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e Barings Australia Holding Company Pty Ltd ... |..AUS....]....... DS........ Limited .ooeeeeeeeeiieiiiieiieeeeeee e OWnership .oooooeeeeeeiiieiees .100.000 ... [MMLIC .o [ eeeeeeeeeeeee | e e
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings Australia Pty Ltd ........ccccoevunnnnnnn LAUS.LLL DS........ Barings Australia Holding Company Pty Ltd |OWNnership .........cceceevuuvvvevvvnnnnnns .. 100.000 ... [MVLIC oooeeeeeeeeieiieeeeeeeeeeeeeeeeeeeeeeeeeeees | evveee | e e
Barings Australia Real Estate Holdings Pty
20000 L. f e [ | i | [ ] Ltd o AUSL DS........ Barings LLC ..oooviiiiiiiiiiiiie 0WNership .ooccvevevveeviieeiiieeeieene .. 100.000 ... [MMLIC .ooeveiiiieiiieeiee e [ | e e
Barings Australia Real Estate Holdings Pty
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 14-0045656 .. | .evvvrrrriiie | e | e Barings Australia Real Estate Pty Ltd ........ AUS........... DS........ Ltd oo OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Barings Australia Property Partners Holdings
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 98-0457456 .. | evvvviriiiinn | errrrriiiiiniies | - L4 S TR LAUS.LL DS........ Barings Australia Real Estate Pty Ltd ..... OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Barings Australia Property Partners
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Australia Asset Management Pty Ltd . |..AUS....] .|Holdings Pty Ltd Ownership ... .. 100.000 ... [MVLIC oooeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Barings Australia Property
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Australia Property Partners Pty Ltd AUS........... DS........ Holdings Pty Ltd ...ooooeveviiiiis OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Barings Australia Structured Finance Holdings
20000 L. f e [ | i | [ ] Pty LEd e AUSL DS........ Barings LLC ..oooviiiiiiiiiiiiie (LTI 1T RO 100.000 ... [MVLIC ..ooeoiiiiiiiiiieeieeeeeeiieees | v [ e
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
20000 L[ e [ | e [ i [ | i [ CGAUSLL) DS........ Holdings Pty Ltd ....ocovvviiiiiiiiiiiiieinee 0WNership .ooccvevevveeviieeiiieeeieene .. 100.000 ... [MMLIC .ooveveeeiieiiiieiee e [ | e e
Barings Australia Structured Finance Pty
. 0000 . Gryphon Capital Partners Pty Ltd ............... Ltd e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
0000 Gryphon Capital Management Pty Ltd .| Gryphon Capital Partners Pty Ltd .... Ownership ...
. 0000 . Gryphon Capital Investments Pty Ltd . Gryphon Capital Partners Pty Ltd . . | Ownership
0000 80-0875475 .. Barings Finance LLC ..|Barings LLC Ownership ...
. 0000 . BCF Europe Funding Limited . ..|Barings Finance LLC . | Ownership ...
0000 BCF Senior Funding | LLC ... .|Barings Finance LLC . | Ownership ...
BCF Senior Funding | Designated Activity
0000 Company . Barings Finance LLC . | Ownership
. 0000 . Barings Real Estate Acquisitions LLC Barings LLC .... . | Ownership
0000 04-3238351 .. Barings Securities LLC ..|Barings LLC .... . | Ownership ...
. 0000 . 98-0437588 .. Barings Guernsey Limited ... .|Barings LLC Ownership ...
0000 . Barings Europe Limited Barings Guernsey Limited Ownership
. 0000 . Barings Asset Management Spain SL .|Barings Europe Limited Ownership ...
0000 .| weveverrerrrrrerreeeeeeeeeeeeeeeeeeeeeeseeeeeeees | ereeeenes ceveeee] eeeeeeee | e Baring France SAS ......cccoeiiiiiiiiiiie Barings Europe Limited ......cooeeeeeeieiiiienns Ownership
Baring International Fund Managers (lreland)
0000 .| coreeiiieeiieenreenneesreessreessnneenes [ reesnne cessinee] sereesseeesiee | eeveeessirenss | serressieessie | eeessereessinessineesiineennnnes Limited oo GIRL ] DS........ Barings Europe Limited ...cccoooviiiiniiinnneen. 0WNErship wovvveeeiieeiiieeiiiceieeans ..100.000 L. JMMLIC tooeveiiiiiiiiiieiieeeieeeircenieees | eevenireenne | e e
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L€l

. | Ownership ...
. | Ownership
. | Ownership
. | Ownership

.|Barings Europe Limited
Barings Europe Limited ..
Barings Europe Limited ..
Barings Europe Limited ..
Barings Europe Limited .. . | Ownership
Barings Europe Limited .. . | Ownership
Barings Europe Limited ..... .. | Ownership
Baring Asset Management Limited .. Ownership

Barings GmbH
Barings Italy S.r.l.
Barings Sweden AB ....
Barings Netherlands B.V.
Barings (U.K.) Limited ...
Barings Switzerland Sarl ...
Baring Asset Management Limited ...
Barings European Direct Lending 1 GP LLP ....

98-0241935 ..

..[98-0457328 ..

Baring International Investment Limited .. Baring Asset Management Limited .. Ownership

..| 98-0457586 .. Baring Fund Managers Limited Baring Asset Management Limited Ownership
. s BCGSS 2 GP LLP .... Baring Fund Managers Limited ... Ownership
98-0457578 .. Baring Investment Services Limited .. Baring Asset Management Limited Ownership

Ownership
Ownership
Ownership
. | Qunership ...
. | Qunership ...
Ownership
. | Qunership ...
.. | Qunership ...
. | Ownership

Baring Asset Management Limited ..
Baring Asset Management Limited ..
Baring Asset Management Limited ..
.|Baring Asset Management Limited ..
.|Baring Asset Management Limited ..
Baring Asset Management Limited ..
.|Baring Asset Management Limited ..
.|Baring Asset Management Limited ..
Barings LLC ....

Barings Core Fund Feeder | GP S.a.r.l. .......
Barings Investment Fund (LUX) GP S.a. r.l .

Barings BME GP S.a.r.l. ....
Barings GPC GP S.a. r.l . .. . s
Barings European Core Property Fund GP Sarl

Barings Umbrella Fund (LUX) GP S.a.r.l. ...
GPLF4(S) GP S.a r. | oo,
PREIF Holdings Limited Partnership ..
BMC Holdings DE LLC

04-3238351 .. [ 3456895 .....

Barings Real Estate Advisers Inc. .|Barings LLC .... . | Ownership ...
Massachusetts Mutual Life Insurance
................. 81-4065378 .. Remington L & W Holdings LLC .... Company Ownership/Influence ..

Remington L & W Holdings LLC . . |Barings LLC . Influence ...

. | Ownership ...

Aland Royalty GP, LLC Barings LLC ...
Alaska Future Fund GP, LLC .|Barings LLC .... . | Ownership ...
BAl Funds SLP, LLC .. Barings LLC . . | Ownership
BAl GP, LLC s ..|Barings LLC .... . | Ownership ...
Baring Asset-Based Income Fund (US) GP, LLC .|Barings LLC .... . | Ownership ...
Barings CMS Fund GP, LLC Barings LLC . . | Ownership
Barings Infiniti Fund Management LLC ... .|Barings LLC .... . | Ownership ...
Massachusetts Mutual Life Insurance
Barings Hotel Opportunity Venture | GP, LLC .| Company Ownership ...
Baring Investment Series LLC ........ccccuvveeee Barings LLC . . | Ownership
Barings Emerging Generation Fund GP, LLC .... Barings LLC . . | Ownership
Barings Emerging Generation Fund GP |1, LLC Barings LLC . . | Ownership
Barings ERS PE Emerging Manager II1 GP, LLC .|Barings LLC .... . | Ownership ...
Barings Global Investment Funds (U.S.)

................. 04-1590850 .. Management LLC .....ooovvriimiiiiiiiiiiiiiiiiieee | 1 .|Barings LLC .... . | Ownership ...
Barings CLO Investment Partners GP, LLC . Barings LLC . . | Ownership
Barings Core Property Fund GP LLC .............. . ..|Barings LLC .... . | Ownership ...
Barings DAPPLF1 Rated Feeder, G.P. .. ..|Barings LLC .... . | Ownership ...
Barings Direct Lending GP Ltd. ........ .|Barings LLC .... . | Ownership ...
Barings Global Energy Infrastructure
Advisors, LLC ... .. DE..... .|Barings LLC .... . | Ownership ... .. 100.000 ... |MVLIC ooeeeeeeeeieeiiiieeeeeeeeeeeeeeeeeeeeeeeees | e e e

Barings Centre Street CLO Equity Partnership
............................................................................................................................................... GP, LLC eeeiveeniieiiniiniennieesineseeseesiesnenne | oo DBvee] v DS [Barings LLC wovvviiveiiiiiiiniincencesicnieneee [0UNESAIP wovviiiiiiiiiiiiiiiiiienn e 1001000 o [MMLIC o | eeneesiiene [ e
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Massachusetts Mutual Life Insurance
20000 | e | e e 88-3792609 .. | ..eeveeereenne DE.....|eeees NIA....... COMPANY v seeeseee e et enee e eaee s Ounership/Influence ........cccceevueene 222,100 Lo [MMLIC e [ e | e e
20000 .| e e e 88-3792609 .. Barings LLC .... . |Management .. MILIC ..
. 0000 ... Barings Global Real Assets Fund GP, LLC . ..|Barings LLC . . | Ownership .100.000 ... |MMLIC
. 0000 ... Barings GPSF LLC ..ooeeeeeeeeeeeeeeeeeeeeeee e . .|Barings LLC .... . | Ownership ... ..100.000 ...|MMLIC ..
Barings North American Private Loan Fund
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........oeveeeeemeeiiiiiiiiiiiiiiieee LDE] e DS........ Barings LLC ..ooovviieiiiiiiiiii OWnership ..ooooeeeeeeeiiiieis .. 100.000 ... |MVLIC ooeeeeiieeieeieiieeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeen | e e
Barings North American Private Loan Fund ||
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........eeeeeeeeeeeiiiiiiiiiiiiiiieee LDE] s DS........ Barings LLC ..ooovveeeiiiiiiiiiii OWnership ..ooooeeeeeeiiiiiiies .. 100.000 ... |MVLIC ooereeieeeieeiiiieeeeeeeeeeeeeeeeeeeeeeeees | e e e
Barings North American Private Loan Fund |11
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e Management, LLC ........eeveemeemeeieieiiiiiiiiiiaes LDE] e DS........ Barings LLC ..ooovvieeiiiiiiiiii OWnership ..ooooeeeeeeeiiiieis .. 100.000 ... |MVLIC ooeeeeiieeieeieiieeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeen | e e
Barings Global Special Situations Credit Fund|
0000 4 GP (Delaware) LLC .|Barings LLC .... . [Ownership ... .{..100.000 ...|MMLIC ..
. 0000 . Barings - MM Revolver Fund GP LLC Barings LLC . . | Ownership .100.000 ... |MMLIC
Barings Real Estate European Value Ad
. 0000 . I Feeder LLC ..|Barings LLC .... . | Ownership ... .J..100.000 ... [MMLIC ..
0000 BMT RE Debt Fund GP LLC . .|Barings LLC .... . [Ownership ... .. 100.000 ... [MALIC ..
Massachusetts Mutual Life Insurance
0000 84-5063008 .. Barings Small Business Fund LLC .| Company Ownership ... ..36.980 ....|MMLIC ..
. 0000 . ..| 84-5063008 .. Barings Small Business Fund LLC ... Barings LLC . . | Management MLIC
0000 ...| weveverrereeeeereereeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeenens ceeeeen] eeeeeeeeeeeeen Barings TYIDF2 Rated Feeder GP LLC .|Barings LLC .... .. | Ownership ... .100.000 ... |MMLIC ..
. 0000 . 98-0536233 .. Benton Street Advisors, Inc. .....cevvvvveeennes . Barings LLC ..oooveeeeeiiiiiiiii Ownership ..100.000 ... |MMLIC
Barings Active Passive Equity Direct EAFE
. 0000 . .|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 ...|MMLIC
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 . . [Ounership 100.000 ... |MMLIC
0000 . CREF X GP LLC .. Barings LLC . . [Ownership 100.000 ... [MMLIC
. 0000 . 04-1590850 .. Great Lakes |11 GP, LLC . . Barings LLC . . [Ounership .100.000 ... [MMLIC
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens Lake Jackson LLC .............. UV .|Barings LLC .... . | Ownership ... ..100.000 ... |MMLIC ..
Barings Emerging Markets Blended Fund | GP,
0000 LLC R .|Barings LLC .... . [Ownership ... .. 100.000 ... [MALIC ..
. 0000 . Barings EPLF4 Rated Feeder GP LLC Barings LLC . . | Ownership ..|WLIC
0000 41-2280126 .. Mezzco 111 LLC ..|Barings LLC .... . [Ownership ... ceee|MMLIC ..
. 0000 . 80-0920285 .. Mezzco 1V LLC .|Barings LLC .... . | Ownership ... .[MMLIC ..
0000 . Mezzco Australia Il LLC . Barings LLC . . | Ownership ..|WLIC
. 0000 . . RECSA-NY GP LLC .|Barings LLC .... . [Ownership ... ..[weic ..
0000 98-1624360 .. Barings CLO 2022-1 Barings LLC .... Influence ... ...[weic ..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings CLO 2022-11 .... Barings LLC .... Influence .... ..[MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Amherst Long Term Holdings, LLC ... ..DE..... .| Company ... Ownership ... ..24.500 ....|MMLIC ..
Massachuset
L0000 L] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Enroll Confidently, Inc. .ooovvvvvvvvviiiiiinnnnnns DB DS........ COMPANY e e e e e e e e e e e e OWNNErship «ooeeveeeeeeeeiieeeeeeeieeeeees ...25.000 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3313782 .| evrrrrreenns MassMutual International LLC ................... ..DE..... COMPANY e e e e e e e e e e e e e Ownership ..100.000 ... |MMLIC
0000 ...| weveeerrerereereereeeeeeeeeeeeeeeeeseeeeneeeeeees | ereeeees e . MassMutual Solutions LLC .. DE..... ..|MassMutual International LLC ... Ownership ... .1..100.000 ... |MMLIC ..
L0000 L] eeeiiiiiieeeeeeeeeeeeeeeeeeeeeieeeiees | veiiiies e Haven Technologies Asia Limited ... .HKG....) .| MassMutual Solutions LLC Ownership ... ..100.000 ... |MMLIC ..
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Yunfeng Financial Group Limited ................ LHG.LL DS........ MassMutual International LLC ................. OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees L.24.900 ... JMVLIC oooeeeiiieieeiiieeeeeeeeeeeeeeeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 27-3576835 .. | eveeiiiiiiinn | eereeennieinines | e, MassMutual External Benefits Group LLC ....... DB DS........ COMPANY e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 5301 Wisconsin Avenue Associates, LLC ........ L DCe] e DS........ COMPANY e e e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ...99.000 ....|MVLIC «oovereiieiieeiieeieeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 5301 Wisconsin Avenue GP, LLC ... ..DE..... .| Company ... Ownership ... .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | v e e
Massachuset
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e 100 w. 3rd Street LLC ..ooovvviviiiiiiiiciene LDE] NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveveeciieiiiieieeeeeeeeeeeieee [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-2432216 .. | eeveriiiiiiin | eeereeeiiniiiien | 300 South Tryon Hotel LLC ....covvvvvvviiiiieennns LDE ] NIA....... COMPANY e e e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual Life Insurance
L0000 L[ e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e 300 South Tryon LLC ...oevvvviiiiiiiiiiieiieee LDE] NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveveeciieiiiieieeeeeeeeeeeieee [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........cccuuee. 272,900 L MMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
20000 .| e [ | e [ LDE] NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveveeeiieiiiieiee e [ | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee ] e | LDE] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management ...........eeevvevevnenenennennoniins i MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1902329 .. LDE ] NIA....... Company .... Ownership .ooooeeeeeeeeeeeeeeieeee . 1000000 L IMVLIC ceeeceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 61-1902329 ..| ...oovvvreeens LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management ...........eeevvevevnmeernnnennoreins i MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 85-3036663 .. | .............. LDE] NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveveeeiieiiiieiee e [ | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 85-3036663 ..| .....eevvrens LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management ...........eeevveveveeneenineinoriins e MULIC e [ eeeeeeeeeeees [ e i
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Construction Lending Fund LP .......... DB DS........ COMPANY e e e e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees L. 75.000 ... JMVLIC oooeieeieeiieeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Emerging Generation Fund Il LP ....... DB DS........ COMPANY e e e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees L..39.700 ... |MVLIC oooeeeeeieeeeiiieeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund, LP ....... .. | Company Ownership ...
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund, LP .......... ..|Barings LLC .... . |Management ..
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutua
20000 L..] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee | e | i | e | e [ LRLL NIA....... COMPANY e Ownership/Influence ........cccoceeeiiifivinnn e MULIC s [ e eeeee [ e e
Barings Emerging Markets Corporate Bond Fund
20000 .. eeeeieeereeeeereeereeereereeenes | e e[ e [ e [ e | e | e SIRL) NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e 0WNErShiP wevveveeereerreeerree e 145900 ... [MMLIC oo [ | e e
Massachusetts Mutual Life Insurance
0000 Barings Hotel Opportunity Venture | LP ....... . .. | Company Ownership/Influence .. .|MMLIC ..
. 0000 . Barings Hotel Opportunity Venture | LP ....... . .|Barings LLC . Management MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . Company Ownership/Influence .. .[MILIC ..
0000 ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP ......[. . |C.M. Life Insurance Company . .. | Influence .... MILIC
. 0000 . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . Barings LLC .... . [Management ........oovviiiiiiiiiiiiiiii e ...[MMLIC ..
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerreeeee e ] e | i | s | e [ LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. L A42.900 L MMLIC e e | e s
Barings Real Estate European Value Add | SCSp
20000 Lou] ceeeeeeeeeeeeeeeereeeeeeeeceeeeeeeeeeeeeeeeeeeees | eereeees e ] e | i | s | e [ LGBR.... ... NIA....... C.M. Life Insurance Company ................... OWNNErship «oooeeeeeeeeeeieieeeeeeeeeeeees L 4800 ... [MVLIC oo | e e
Barings Real Estate European Value Add | SCSp
B0 P TP P PPt TP PP PP P LT T T TP T PP P PP PP PP PPPPPPPPPRt LGBR....J...... NIA....... Barings LLC ..ooooveeeeiiiiieieieeeeeeeeeeeeeeeee Management .............eeevveveenevennnnnsonnnns wevnnnns MMLIC e [ eeeeeeeeeeees [ eeees e




oLel

STATEMENT AS OF MARCH 31, 2024 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?
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Small Business Fund, L.P. ............. DB e DS........ COMPANY e OWnership ..ooooeeeeeeiiiiiiies 330600 ... [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings U.S. High Yield Fund .........ccccceeeens DB e DS........ COMPANY e Ownership ..oooooeeeieeiiiii 230,090 L. [ MMLIC e e | e e
Massachusetts Mutual Life Insurance
. 0000 ... Barings-MM Revolver Fund LP .. .| Company Ownership/Influence .. ..86.000 ...
. 0000 ... Barings-MM Revolver Fund LP .. MM Ascend . . | Ownership/Influence
Massachusetts M
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... MA.....[...... NIA....... Company Ownership «ooooeeeeeeeeeeeeeiieeeee 1000000 o IMVLIC cceeceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | v e e
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... MA...f .t NIA....... Barings LLC . Management ...........eeeeemmmmmmmemmmmmneonnnnn e [MMLIC oo | e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e CREA Ridge Apartments, LLC ....cccoeeeeeeeeeeenns LDE] e DS........ COMPANY e OWnership ..ooooeeeeeeeiiiieis .. 100.000 ... |MVLIC ooeeeeiieeieeieiieeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeen | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e London Office JV Holdings LLC ........ccceuu.eee LDE] e DS........ COMPANY e OWnership ..ooooeeeeeeiiiiiiies .. 100.000 ... |MVLIC ooereeieeeieeiiiieeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
. 0000 ... . s Riverwalk MM Member, LLC ... Company .... . . | Ownership ... .100.000 ... |MMLIC
. 0000 ... ..| 83-0560183 .. Aland Royalty Holdings LP .. MassMutual Holding LLC . | Ownership/Influence ..26.690 ....|MMLIC
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP .|Barings LLC . |Management MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 812244465 .. | ..oeiiiiiiiii | e | e Chassis Acquisition Holding LLC ................ LDE] e DS........ COMPANY e Ownership/Influence ..........ccc...... 30.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 81-4258759 .. CRA Aircraft Holding LLC ... .. DE..... .| Company Ownership/Influence .. .|MMLIC ..
. 0000 ... ..| 81-4258759 .. CRA Aircraft Holding LLC Barings LLC . Influence .... MLIC
Massachusetts M
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e EIP Holdings |, LLC ...uvvueeiiiiiiiiiiiiiiiiiiie DB e DS........ COMPANY e e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 29.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 46-5460309 .. Red Lake Ventures, LLC ...ccoveeeeeeeeeeiieeieeenns COMPANY e e e e e e e e e e e e Ownership/Influence .........cccceeunni} .. 31.520 ....|MMLIC
. 0000 ... 46-5460309 .. Red Lake Ventures, LLC .|Barings LLC .... .| Influence .... WILIC ..
. 0000 ... ..| 46-0687392 .. Validus Holding Company LLC Barings LLC . . | Ownership ..|MLIC
. 0000 ... 04-1590850 .. SBNP SIA 11 LLC .|Barings LLC .... . | Ownership ... .|MILIC ..
20000 .| e [ e SBNP SIA T LLC oo Barings LLC ..oovvvviiiiiiiiiiiie e, 0WNership .ooocvevevveeiiieeiiiieeieene .|MLIC
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ LUK NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence .........cccceeunni} .. 54.900 ....[MMLIC oooeeeeeeieieee e | eeeeeeeeeeens | e e
Barings European Real Estate Debt Income Fund
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ LUK NIA....... Barings LLC ..oooveeeeeiiiiiiiii INFlUENCe ooveeeeeeeeeieeeeeeeeeeeeeeeeee s s MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 76.630 MULIC e [ eeeeeeeeeeees [ e e
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... C.M. Life Insurance Company .... Ownership .ooooeeeeeeeeeiiii s 30800 L IMVLIC e | e e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... Barings LLC Management ...........eevvevmvmmnnnenmennnoneenn e [MMLIC oo | e
Massachusetts Mutual Life Insurance
. 0000 . Barings US High Yield Bond Fund ................. JRL NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ........ccoceeveveifvvens vevenne MULIC e [ eeeeeeeeeeees [ e e
0000 Barings US High Yield Bond Fund ... LRLL NIA....... Barings LLC .... . |Management ..
. 0000 . Babson CLO Ltd. 2015-1 . |Barings LLC . Influence
0000 Babson CLO Ltd. 2015-11 Barings LLC .... Influence ...
. 0000 . Babson CLO Ltd. 2016-1 Barings LLC .... Influence ...
0000 Babson CLO Ltd. 2016-11 . |Barings LLC . Influence
. 0000 . Barings CLO Ltd. 2017-1 . Barings LLC .... Influence ...
0000 Barings CLO 2018-I11 .. Barings LLC .... Influence ...
. 0000 . s Barings CLO 2018-1V . . |Barings LLC . Influence
0000 98-1473665 .. Barings CLO 2019-11 .... Barings LLC .... Influence ...
. 0000 . Barings CLO 2019-I11 Barings LLC Influence
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Barings CLO 2019-1V .... Barings LLC .... Influence ....
0000 Barings CLO 2020-I .. .. |Barings LLC . Influence .
. 0000 . Barings CLO 2020-11 . .. |Barings LLC . Influence .
0000 Barings CLO 2020-111 .. |Barings LLC . Influence .
. 0000 . Barings CLO 2020-1V . .. |Barings LLC . Influence .
0000 Barings CLO 2021-I .. .. |Barings LLC . Influence .
. 0000 . Barings CLO 2021-11 . .. |Barings LLC . Influence .
0000 Barings CLO 2021-111 .. .. |Barings LLC . Influence .
. 0000 . Babson Euro CLO 2014-1 BV .. .. |Barings LLC . Influence .
0000 Babson Euro CLO 2014-11 BV .. |Barings LLC . Influence .
. 0000 . . Babson Euro CLO 2015-1 BV .. .. |Barings LLC . Influence .
0000 36-037260H .. Barings Euro CLO 2019-1 BV .. |Barings LLC . Influence .
. 0000 . Barings Euro CLO 2019-11 BV .. .. |Barings LLC . Influence .
0000 . Barings Euro CLO 2020-1 DAC .. .. |Barings LLC . Influence .
. 0000 . 37-15576VH .. Barings Euro CLO 2021-1 DAC .. . |Barings LLC . Influence .
0000 ...| weveverrereeeeereereeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeenens ceeeeen] eeeeeeeeeeeeen Barings Euro CLO 2021-11 DAC .... Barings LLC .... Influence ....
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Euro CLO 2021-111 DAC ... Barings LLC .... Influence ....
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings Euro CLO 2023-11 DAC .... Barings LLC .... Influence ....
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
0000 ... ceeeeeiee e [ e e 98-1332384 .. [ .eeeeeveenee [ e | e P e O NIA....... COMPANY e eureeeereeeseree et e Ownership/Influence .........cc.coeene ..91.220 ....|MMLIC
Barings Global Massachusetts Mutual Life Insurance
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e DElatare .......eeeeeeeeeeeeeeiiieieiiieeeeeeeeeeeee CDE] e NIA....... COMPANY e OWnership ..ooooeeeeeeeiiiieis ...67.500 ....|MMLIC
Barings Global
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e DElatare ......eeeeeeeeeeeieieiiiiieeeieeeeeeeeeeee CDE] e NIA....... C.M. Life Insurance Company ................... OWnership ..ooooeeeeeeiiiiiiies ... 3.540 .... |MMLIC
Barings Global
0000 ...| wevereerrmmreeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evsnee ] eeeerereie | | e | e DElatare ......eeeeeeeeeeeieieiiiiieeeieeeeeeeeeeee CDE] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management ............eeeeeeeemmmeenininioiiiis e MILIC
Barings Global Massachusetts Mutual Life Insurance
0000 .| cereeerree e sreesnneenn [ reeenne cerinee] sreeenreenine | eeeeerieeens | e [ e LUX e LUK NIA....... COMPANY e eureeeereeeseree et e 0WNErship .ooeeveeerveeeiereereeeneeenfone 12.500 ....[MMLIC
Barings Global
0000 LUX ... LUK NIA....... C.M. Life Insurance Company .... Ownership ... . [MMLIC ..
Barings
0000 LUK NIA....... Barings LLC .... . |Management MILIC ..
. 0000 . Barings Global Technology Equity Fund . LRLL NIA....... Barings LLC .... . | Ownership/Influence .. .[MMLIC ..
0000 Barings Global Dividends Champion Fund ....... JRLL NIA....... Barings LLC .... . |Management .. ..[MMLIC ..
. 0000 . Barings Europe Select Fund ............cccevveeee LRLL NIA....... Barings LLC .... . |Management .. ..[MMLIC ..
Massachusetts Mutual Lif
. 0000 . 87-0977058 .. Barings Hotel Opportunity Venture ... U COMPANY e e e e e e e e e e e e Ownership/Influence .. .[MMLIC ..
0000 87-0977058 .. Barings Hotel Opportunity Venture ... e [ CTe] et NIA....... Barings LLC . Management
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 86-3661023 .. | ..oevrrrrnnens LDE] e NIA....... COMPANY e Ownership ..ooooeeeeeeeeiii
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 86-3661023 .. LDE] e NIA....... C.M. Life Insurance Company .... Ownership ...
. 0000 . Barings Middle Market CLO 2017-1 Ltd & LLC . |..CYM....]...... NIA....... Barings LLC Influence ....
0000 Barings Middle Market CLO 2018-I Barings LLC .... Influence ....
. 0000 . Barings Middle Market CLO 2019-I .. . |Barings LLC . Influence .
0000 .| ceeeeiee e [ e e 98-1612604 .. Barings Middle Market CLO Ltd 2021-1 ... Barings LLC .... Influence ...
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s Barings Middle Market CLO Ltd 2023-I .......... Barings LLC .... Influence ....
0000 .| cereeeree e [ e e Barings Middle Market CLO Ltd 202311 ........ Barings LLC .... Influence ...
Massachusetts Mutual Life Insurance
0000 .. ceeeiiieee e sreenee [ rreeiee e 98-1332384 .. [ v [ i Barings RE Credit Strategies VII LP DE ] NIA....... Company Ownership/Influence 34.570 WLIC
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1 2 3 4 13 14 15 16
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of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1332384 .. | eevviiiiiiinn | eevrrrririiiinen | e Barings RE Credit Strategies VII LP ........... LDE ] NIA....... Baring Asset Management Limited .............. Management ...........eeevvevvrnenennenennoniins i MULIC e [ eeeeeeeeeeees [ e e
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
L0000 .o f e [ 98-1567942 .. | oovveiieiie [ e | e | JRELV) GO NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene 18,470 ... [MVILIC .ooeriiiii e | e [
Barings Target Yield Infrastructure Debt Fund
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . L A O O R LUK NIA....... Baring Asset Management Limited .............. Management ...........eeevvevvrnenennenennoniins i MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-0841854 .. Barings CLO Investment Partners LP LDE ] NIA....... Company Ownership/Influence ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 81-0841854 .. Barings CLO Investment Partners LP LDE] e NIA....... Barings LLC . Management
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s Barings Euro Value Add Il (BREEVA I1) ........ COMPANY e Ownership/Influence ..
. 0000 ... Barings Euro Value Add Il (BREEVA II) . ..|C.M. Life Insurance Company . .. | Ownership ...
. 0000 ... . s Barings Euro Value Add Il (BREEVA I1) . .|Barings LLC ......cceeereeennns .. |Management ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 87-1262754 .. Barings Transportation Fund LP .... MassMutual Holding LLC ........ .. | Ownership/Influence ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 871262754 .. | wevvvvevveninn | evvrrriniiiniins | Barings Transportation Fund LP .................. LDE ] NIA....... COMPANY e e e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees L 72900 ... [MVLIC oo | e e
Massachusetts Mutual Life Insurance
. 0000 . Braemar Energy Ventures |, L.P. ... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. ..63.600 ....|MMLIC
0000 Braemar Energy Ventures I, L.P. ...... C.M. Life Insurance Company .... Ownership ... . [MMLIC ..
. 0000 . Braemar Energy Ventures |, L.P. ...... . ...NIA....... | Barings LLC . |Management .. MLIC
0000 Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... MassMutual Holding LLC . | Ownership/Influence .. s .
. 0000 . Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... C.M. Life Insurance Company Ownership ... . [MMLIC ..
0000 Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... Barings Real Estate Advisers LLC .... Management .. MILIC ..
Massachusetts Mutual Life Insurance
0000 ..| 46-5001122 .. Barings European Private Loan Fund 111 A .... .. | Company .... Ownership 45.150 ....|MMLIC
. 0000 . 38-4059932 Benchmark 2018-B2 Mortgage Trust .. |Barings LLC . Influence . MLIC
0000 J IR Benchmark 2018-B4 ... .. |Barings LLC . Influence . MILIC
. 0000 . ..| 38-4096530 .. Benchmark 2018-B8 ... .. |Barings LLC .... | Influence woovevviiiiiiiii e MLIC
0000 ..| 20-5578089 .. Barings Core Property Fund LP . [MassMutual Holding LLC ........ .. | Ownership/Influence MILIC
. 0000 . 20-5578089 .. Barings Core Property Fund LP ... Barings Real Estate Advisers LLC .... Management MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. DPI Acres Capital SPV LLC ....ceeevvuveviiiinns LDE] NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. DPI1-ARES Mortgage Lending SPV, LLC ............ LDE] NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... E2E Affordable Housing Debt Fund LLC .......... LDE ] NIA....... Company .... Ownership/Influence .. .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 37-1708623 .. Great Lakes II1, L.P. .... LDE ] NIA....... Company Ownership/Influence .. .[MMLIC ..
. 0000 ... 37-1708623 .. Great Lakes I, L.P. .... LDE] NIA....... Barings LLC . Management WILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUUUR UL EV) R NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 ... 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUURN I XV) U NIA....... Barings LLC . Management MMLIC ..
JPMCC Commercial Mortgage Securities Trust
. 0000 ... 38-4041011 .. 2017-JP7 ... v NV NIA....... Barings LLC .... Influence .... ..|MLIC ..
JPMDB Commercia
L0000 .o f e [ 38-4082059 .. [ eeoveiiiiin [ e | e 201705 o N NIA....... Barings LLC ..oooviiiiiiiiiiiiie Influence ....coovvvvviiiiiiiiiiii s e MILIC e | e [ e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Martello Re Limited .........evvvvevevvvnnninnnnnnns LB NIA....... COMPANY e e e e e e e e e Ownership/Influence ..........ccccuuee. L2450 L MLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvvrrenn | wvvrvrrnrnenines | e, Miami Douglas Three MM, LLC ..........evvvvvvnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e OWNNErship «oooeeeeeeeeeeieieeeeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual Life Insurance
L0000 L] eeeeeiiiiieeeeeeeeeeeeeeeeeeeieeeeees | eeeeiies e 87-4021641 .. | eovvvvveviinn | eeiiiiiiiiiiiin | i MM BIG Peninsula Co-Invest Member LLC ........ LDE.... ... NIA....... COMPANY e e e e e e eeeeeeeeeeeas OWNNErship voveeeeeeeeeeeieeieeeeeeeeeeees L..27.000 ... JMVLIC toovieieiiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeees | e i e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 874021641 .. | ovvvviviiiiin | eeeerriiiinienn | MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... C.M. Life Insurance Company ................... OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees L. 0.800 ... IMVLIC oooveeeeeeeeeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Direct Private Invetment Holding ........... LDE ] NIA....... COMPANY e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 .| e [ | i [ [ ] M CM Holding LLC ..oovveviiiiiiiiiceiecce LDE] NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveviiiiieiiiieieeeeeeeeeeieee [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-3000420 .. MM Debt Participations LLC ... COMPANY e e e e e e e e e e e e Ownership/Influence .. .100.000 ...
. 0000 ... 81-3000420 .. MM Debt Participations LLC .... Barings LLC . Management ............eeeeeeemmmeennninioiiiis e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MV D1 Station Member LLC .....cccovvercuveenennnn. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNErSNIP wevveveeereerreeerreeeeene L 47.000 .. MMLIC oo [ | e e
. 0000 ... 04-1590850 .. MM MD1 Station Member LLC .....oovvvvvvvvvvrrnnnns LDE ] NIA....... C.M. Life Insurance Company ................... OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees L. 3,100 L. IMVLIC oo | e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC DE.....[...... NIA....... Company Ownership ... LAT.000 L MUMLIC e e | e s
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC DE.....[...... NIA....... C.M. Life Insurance Company . Ownership ... 030100 L.l [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . DE.....[...... NIA....... Company Ownership ... 299,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . DE.....[...... NIA....... Massachusetts Mutual Ascend . Ownership ... 1000 L [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM REED District Landco Member LLC ............ DB DS........ COMPANY e e e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. MM Subline Borrower LLC .....cceeeeeeeeeenennnnns LDE ] NIA....... COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. Washington Pine LLC .... DE.....[...... NIA....... Company .... Ownership ... .. 100.000 ... [MVLIC oooeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 35-2553915 .. Ten Fan Pier Boulevard LLC ..........evvvvvvnnnnee LDE ] NIA....... Company Ownership ... AMULIC e [ eeeeeeeeeeees [ e
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 41-2280127 .. Tower Square Capital Partners |11, L.P. ..... |..DE.....]...... NIA....... Barings LLC . Management .. JUUUUUUUUUUUUUUUUUUUPUUUPUPUUUUPUUPUUPUUUUUURN DUPPUPPUPPPPIY DU
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... |..DE.....]...... NIA....... MassMutual Holding LLC .....ccoeveeeeeeeeeeeennns Ownership/Influence ..........ccccuue.. 218210 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....] ...... NIA....... Company Ownership/Influence .. AMULIC e [ eeeeeeeeeeees [ e
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 41-2280129 .. Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... Barings LLC . Management MULIC s [ eeeeereeeeees [ e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 04-1590850 .. Trailside MM Member LLC .. DE.....|eeeee NIA....... Company Ounership ... 2.86.970 [ MULIC oo [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. Trailside MM Member LLC .. DE.....[...... NIA....... C.M. Life Insurance Company . Ownership ... L7380 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 83-1325764 .. Washington Gateway Two LLC .... DE.....[...... NIA....... Company Ownership ... 95,800 ... [MMLIC oo e | e s
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 83-1325764 .. Washington Gateway Two LLC .... DE.....[...... NIA....... C.M. Life Insurance Company . Ownership ... 4200 L [MNLIC e e | e s
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 32-0574045 .. Washington Gateway Three LLC ............eeeeeeee LDE] e NIA....... COMPANY e OWnership .oooooeeeeeeiiiiieieeeees 1095230 L./ MVLIC oo [ e
Massachusetts Mutual Life Insurance
0000 ...| weveeereerrmrreeerreeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeenens ceveeees] eeeeeeeeeeeeens MALIC Debt Participations LLC .........cevveeeee LDE] e DS........ COMPANY e OWnership .oooooeeeeeeiiiiieieeeees .. 100.000 ... |MVLIC ooeeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeees [ e e e
Babson Capital Loan Strategies Master Fund LP|
20000 ...] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee | e | i | e | e [ O] NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management ............eeeeeeeemmmeenininioiiiis e MULIC s [ eeeeereeeeees [ e e
Barings China Aggregate Bond Private
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Securities Investment Fund CHN....{...... NIA....... Barings LLC .... . |Management .. e [MMLIC s [ [
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 47-3790192 .. Barings Global High Yield Fund . MA.....[...... NIA....... Barings LLC .... . |Management .. CMMLIC Lo e [
Massachusetts Mutual Life Insurance
L0000 .o f e [ 71-1018134 .. Great Lakes Il LLC DE.....| ... NIA....... Company Ounership ... 210,600 L MULIC oo [ | e e
20000 o[ e | e e 71-1018134 .. Great Lakes Il LLC DE.....|eeeee NIA....... C.M. Life Insurance Company . Ounership ... 0,980 L. [MULIC i [ e | e e
Massachusetts Mutual Life Insurance
L0000 .. e | e e 04-1590850 .. [ .eeviiiveiii [ i | e Wood Creek Venture Fund LLC .....ovvovvveinnnnns GDE ] NIA....... COMPANY -eeeuereerirreesiree e e s e e esnneans 0WNErship wovvveeiiieiiiieeiieeeieeens ...40.000 .. JMMLIC Looiieiiiiiiiiiieiieeerceeireenieee | eeesiieenn | e e
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings California Mortgage Fund IV ........... LCA] e NIA....... COMPANY e OWnership ..ooooeeeeeeiiiiiiies .. 100.000 ... |MVLIC ooereeieeeieeiiiieeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings Umbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... Company Ownership ... 228,960 L [MMLIC e e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company . Ownership ... 202300 L [MUMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-2285211 .. Calgary Railway Holding LLC .. LDE ] NIA....... Company .... Ownership ... 2.90.000 ... [MMLIC oo | eeeeeeeeeeees | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3307907 .| evvverrrrrinn | erverrrrieininen | e, Cornbrook PRS Holdings LLC .....ccceeveeeeeeennns LDE ] NIA....... COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 954207717 .| wevevveveeninn | evvrrriireininnn | i Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e e OWnership «oooeeeeeeeeeeeeeiiiieeee e 100.000 ... [MULIC ovvvvveieiieieeeeeeieeeeeeeeeeeveenennnnnns [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 954207717 .| weveeveeveninn | evvrrvinriininen | e Cornerstone California Mortgage Fund 11 LLC CA....f.ois NIA....... COMPANY e e e e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
L0000 .o f e [ 95-4207717 .| eveviieiie | e | i | LCALL] NIA....... COMPANY et (LTI 1T RO 100.000 ... [MVLIC ..eoeeeiiiiciiieiiecieeeeeieees | v [ e
Massachusetts Mutual Life Insurance
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... DE.....[...... NIA....... Company Ownership ... ..90.000 ....|MMLIC ..
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE] e NIA....... C.M. Life Insurance Company . Ownership ... ..5.900 .... [MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ... . | Company .... Ownership .100.000 ... |MMLIC
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... Barings LLC . Management .. MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Cornerstone Permanent Mortgage Fund |11 LLC MA....[....... DS........ COMPANY e e e e e e e e e e e e OWnership «oooeeeeeeeeeeeeeiiiieeee e 100.000 ... [MULIC wovvvvveiiieeeeeeeeeieeeeeeeeeeeeeenennnnnns [ eeeeeeeeeeees [ s e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1793735 .. | erivviiiiiinn | evvvvriiiiiniinn | e Cornerstone Permanent Mortgage Fund IV ....... MA.....[...... NIA....... COMPANY e e e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 20-0348173 .| eevviiiiiis [ e | CREA/PPC Venture LLC .....ccoevvvvieiiiiiiiiene LDE] NIA....... COMPANY et (LTI 1T T 28520 L MMLIC Lo e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-2783393 .. | .ieeviiiiiiinn | eevrrriireiiines | i Danville Riverwalk Venture, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e OWnership «ooooeeeeeeeeeeeeeieeieee e 194,400 . [MMLIC oo | e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Euro Real Estate Holdings LLC .............ee.e. LDE ] NIA....... COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ..50.000 ... [MMLIC oo | eeeeeeeeieens | e e
Massachusetts Mutual Life Insurance
. 0000 ... ..| 20-3347091 .. Fan Pier Development LLC . | Company .... Ownership 65.000 ....|MMLIC
. 0000 ... 20-3347091 .. Fan Pier Development LLC ... C.M. Life Insurance Company . Ownership ... .. 5.850 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e GIA EU Holdings LLC - Avalon Spain ............ LDE] e NIA....... COMPANY e Ownership ..ooooeeeeeeeiiii 100.000 ... [MULIC eeeeeeeieieieieeeeeieeeeeeeeeeeeeeeeeeeeees [ eeeeieeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e GIA EU Holdings LLC ...covvevrieieieeeieceeis DB NIA....... COMPANY -veeevreeeereeeseree et e e e 0WNErShiP wevveveeereerreeerree e .. 100.000 ... [MMLIC eoveeeeeiieeeieeeeeeeeree e [ eeeeeiireeene | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-5360103 .. Landmark Manchester Holdings LLC Company Ownership ... .1..100.000 ...|MMLIC ..
. 0000 ... 13-1935920 .. MMLIC Debt Participations LLC ... Massachusetts Mutual Ascend .... Ownership ... ..100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Brookhaven Member LLC ........ccovvvvvvierennns LDE ] NIA....... COMPANY e e e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees 195,000 ... [MMLIC oo | eeeeeeeieeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Ascend Mtg. Lending LLC ....................... LDE ] NIA....... COMPANY e e e e e e e e e OWnership «oooeeeeeeeeeeeeeiiiieeee e 100.000 ... [MULIC ovvvvveieiieieeeeeeieeeeeeeeeeeveenennnnnns [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... Company Ownership ... 82720 L. [MMLIC e e | e s
20000 L..] eeeeeeeeeieeeeeeeeeee e eeeeeeeees | s s 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] e NIA....... Massachusetts Mutual Ascend . Ownership ... 2120280 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .o.] eeeeeeeieeeereeeeeree e eeeeeeeeeeeeees | s s 04-1590850 .. | evvvvvvrrrene | ervremmmmenninnn | e MM East South Crossing Member LLC .............. CDE] e NIA....... COMPANY e OWnership .oooooeeeeeeeiieiiiees 1..95.000 ... |MVLIC oorieeiieeiiiiiiieeeeeeieeeeeeeeeeeeeeeeees [ e e e
Massachusetts Mutual Life Insurance
0000 L.of eeeiiiiiiiiiiiiiiiiiiiiiiieieieeeeeeeeeeiieieeees | eeeeeeees eeeees 04-1590850 .. | .eeevvvrrrerne | eevvvrnniinninne | auiiiiiiiiiiiiiiiee i MM Horizon Savannah Member LLC .................. LDE.] s NIA....... COMPANY . Ownership ..ooooeeeiiiiiiiiiiiiiii L..95.000 ... MMLIC ..ooiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeees | v e e
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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) *
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, MM Horizon Savannah Member LLC .................. LDE ] NIA....... C.M. Life Insurance Company ................... OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees L. 3.700 L. IMVLIC oo | e e
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. MM Horizon Savannah Member |1 LLC .............. . Company . OWNership woveeeeeeeeiieieeiieeeeeeeeeees ... 4.430 ...
. 0000 ... 04-1590850 .. MM Horizon Savannah Member |1 LLC .. . .|C.M. Life Insurance Company . | Ownership ... .0.180 ...
. 0000 ... ...| 04-1590850 .. MM Horizon Savannah Member |1 LLC .............. . Massachusetts Mutual Ascend ... . [Ownership woooeveeeiiiiii ... 0.380 ...
. 0000 ... ...| 04-1590850 .. MM National Self-Storage Program Member LLC |..DE.....|...... NIA....... C.M. Life Insurance Company ... . [Ownership ool ...98.000 ...
. 0000 ... ..| 04-1590850 .. MM 1400 E 4th Street Member LLC ................ LDE ] NIA....... C.M. Life Insurance Company ... . [Ownership woooeeeeieiiiil ...96.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... ...| 80-0948028 .. One Harbor Shore LLC ......vvvvvvveeeiniiiiiiiianns LDE ] NIA....... Company . OWNership woveeeeeeeeieieeeeeeeeeeeeeeees L.94.990 L. MVLIC oo
. 0000 ... ..| 80-0948028 .. One Harbor Shore LLC .......eeeeeeeeiiiiiiiiiiiies LDE] e NIA....... C.M. Life Insurance Company ... . [Ownership oo L. 5.010 L. [MVLIC s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e Paco France Logistics LLC .....oevvvvvevieiieeenns LDE] e NIA....... COMPANY e OWnership .oooooeeeeeeiiieiis .. 100.000 ... |MVLIC ooeeeeieeeieeeiiieeeeeeeeeeeeeeeeeeeeeeeees [ e e e
Salomon Brothers Commercial Mortgage Trust
20000 .. e [ e | e | [ | 2001MM <o LDE] NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE ovveveeeiieiieeeiec e e e MILIC e | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-5273574 .| eeeeeeieeee | e | e Three PW Office Holding LLC ......ccvverueeennne LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e 0WNErShiP wevveveeereerreeerree e 195100 ... [MMLIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeervvveencne [ ereerrieiis | e Trailside MM Member 11 LLC ....occvvvriviennnen. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNErSNIP wevveveeereerreeerreeeeene L A7.100 L MMLIC oo [ | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 82-3250684 .. | ...eeiiiiiiiin | eeeeeeiiiinnieen | e Unna, Dortmund Holding LLC .......ccccceiunnnnnee LDE] e NIA....... COMPANY e OWnership ..ooooeeeeeeeiiiieis .. 100.000 ... |MVLIC ooeeeeiieeieeieiieeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeen | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-5401109 .. | ceeiiiiiiiiinn | eeeeeeeiieininen | e Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... COMPANY e OWnership ..ooooeeeeeeiiiiiiies 1195440 L. IMVLIC oo [ e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-5401109 .. | cevvviiiiiiinn | eeereeririirieen | - Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company ................... OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees L4560 L. IMVLIC oo [ e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 88-3861481 .. | ..oovvvvvivine | eevrrrniriiniinn | e West 37th Street Hotel LLC ...l LDE ] NIA....... COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ...93.800 ..../MVLIC .ooeeeeiieeieiiiieeeeeeeeeeeeeeeeeeeeeeeeees | e e
20000 .o e | e e 88-3861481 .. [ ..oovvvienee [ e | e West 37th Street Hotel LLC ...ccevveeveeriienne LDE] NIA....... C.M. Life Insurance Company ................... OWNErSNIP wevveveeereerreeerreeeeene 106200 .o [MMLIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 51-0529328 .| ...ccccveennn 0000927972 .. |0Q .evveeirieeieee s MassMutual Premier Main Street Fund ........... LMAL) NIA....... COMPANY e eureeeereeeseree et e 0WNErShiP wevveveeereerreeerree e 1.90.220 . [MMLIC o [ | e e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
20000 o[ e | e e 26-3229251 .| eeeeieene 0000927972 .. |0Q .evveeirieeieee s FUND o LMAL) NIA....... COMPANY e eureeeereeeseree et e 0WNErShiP wevveveeereerreeerree e 1.59.500 ... [MMLIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3512593 .. | ...ocooennee 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Select Fundamental Growth Fund ... |..MA.....|...... NIA....... COMPANY ...t OWnership .......occcveeeeiiiiiiieeeeeae 1. 5,830 .l [MULIC e [ s s
Massachusetts Mutual Life Insurance
20000 o[ e | e e 42-1710935 .| .ooverrennee 0000916053 .. |0Q .evvveereeeireerieeeens MassMutual Select Mid-Cap Value Fund ......... LMAL) NIA....... COMPANY e eureeeereeeseree et e 0WNErShiP wevveveeereeeiee e 129020 ... [MMLIC oo [ e | e e
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
20000 o[ e | e e 02-0769954 .| ....cccveennnn 0000916053 .. |0Q .evvveereeeieeerieeeins FUND o LMAL) NIA....... COMPANY e eureeeereeeseree et e INFIUBNCE ooveveeeeieiiieeeieceeee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3584140 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY .. e OWnership .......ooccveeeeiiiiiiieeeeeae ... 18.060 MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3347422 .. 0000916053 .. |0Q .evvveereeeieeerieeeins 2005 Fund LMAL) NIA....... Company 0WNErShiP wevveveeereeereeerree e ...10.810 MILIC e
MassMutual Massachusetts Mutua
20000 .o e | e e 82-3355639 .. | ..eeeecreenn 0000916053 .. |0Q .evvveereeeieeerieeeins 2010 Fund LMAL) NIA....... COMPANY e eureeeereeeseree et e INFIUBNCE ooveveeeeieiiieeeieceeee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..| 82-3382389 .. 0000916053 .. |0Q .evvveereeeireerieeeens 2015 Fund LMAL) NIA....... Company Influence ...
MassMutual Massachusetts Mutua
20000 o[ e | e e 82-3396442 .. | ...ecocrrennn 0000916053 .. |0Q .evvveereeeireerieeeens 2020 Fund LMAL) NIA....... COMPANY e eureeeereeeseree et e INFIUBNCE ooveveeeeieiiieeeieceeee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
MassMutual Massachusetts Mutual Life Insurance
20000 o[ e | e e 82-3417420 .| ..ooovrennn 0000916053 .. |0Q .evveeereeeireerieeenins 2025 Fund LMAL) NIA....... COMPANY -veeeeeeeuree et e et e e e e INFIUBNCE wooveveeieieiieeeieceeee e e e MILIC e | eeeeeeeine [ e
MassMutual Massachusetts Mutual Life Insurance
20000 e[ e | e e 82-3430358 .. | ...eoecrrennn 0000916053 .. |0Q .evveeereeeirrerieeeens 2030 Fund LMAL) NIA....... COMPANY -veeeeeeeeree et e et e e e INFIUBNCE ovvevieeeieiieeeeieceeeees e e MULIC e reeereeeee | eeeeeeniee [ e
MassMutual Massachusetts Mutual Life Insurance
L0000 .. e | e e 82-3439837 .| iiieieenns 0000916053 .. |0Q .evvveiriiiiiieiiieeins 2035 Fund GMAL NIA....... COMPANY -veeeuereesireeesire e e e e s e e e enneans INFIUBNCE wovvviiiiiiiiiiieiiieiscena e e MMLIC eveeiieieereeeieeenieeenreeenee | eenveeenine [ e
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STATEMENT AS OF MARCH 31, 2024 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) *
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3451779 .| .eoeeerinne 0000916053 .. J0Q ..oooveieiieeeiiieeeee 2040 FUND ..oeeeeiece e LML) NIA....... COMPANY .. Influence ....ooooiiiiiiiiiii s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e e e 82-3472295 .. | ..oooeiinnnn 0000916053 .. J0Q ..oooeiieiieeeiiiieeee 2045 FUND ..o LML) NIA....... COMPANY .. Influence ....ooooveciiiiiiiii s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3481715 .. | .ooeeeennnn 0000916053 .. J0Q ..oooeiieiieeeeiieeeene 2050 FUND ..o LML) NIA....... COMPANY .. Influence ....oooovvciiiiiiiii s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e e e 82-3502011 .. | .....cceeeee 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene 2055 FUNG ..o LML) NIA....... COMPANY .. Influence ....ooooveciiiiiiiii s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3525148 .. | ........c.... 0000916053 .. J0Q ..oooeiieiieeeeiieeeene 2060 FUND ..o LML) NIA....... COMPANY ..eeeeiiiee e Influence ....oooovvciiiiiiiii s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e e e 82-3533944 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene Balanced Fund .........ccoooiiiiiiiiie LML) NIA....... COMPANY .. Influence ....ooooveciiiiiiiii s s MULIC e [ [ s
Massachusetts Mutual Life Insurance
20000 .| e | e 46-4257056 .. | .ooooiiiiinns | e | s ML Series International Equity Fund ......... AL NIA....... COMPANY ...t Influence .....ooooveiiiiiiiiiiiiieeld .. 100.000 MULIC e [ [ s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 47-3529636 .. | .eeeeeeerriinn | eeeeeeeneenninnn | e ML Series Il Dynamic Bond Fund ................ LMAL NIA....... COMPANY e Influence ..oooeeeeeeeieee s s MULIC s [ eeeeereeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 ... | 47-3544629 .| L | e ML Series Il Equity Rotation Fund .... LML) NIA....... Company OWnership .......occceeeeeiiiiiiieeeene ...97.160 .. [MILIC ...ooerrc s
Massachusetts Mutua
20000 .| e e e 27-1933389 .. | ..oooorinnnn 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY ...t OWnership .......ooccveeeeiiiiiiieeeeeae 03,250 L. [MVLIC e e s s
Massachusetts Mutual Life Insurance
20000 .| e | e 27-1932769 .. | ..ooooonnen 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeene MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY .. e OWnership .......occceeeeeiiiiiiieeeene . 72380 .l [MVLIC e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 46-3289207 .. | ...oocoenneen 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY .. OWnership .......ooccveeeeeiiiiiieeeene 1. 20,180 L. [MULIC ..o [ s
Massachusetts Mutual Life Insurance
20000 .| e e e 47-5326235 .. | ...oooornnnn 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY .. e OWnership .......occceeeeeiiiiiiieeeene ...36.540 .. [MULIC ..ooeeeiee e [ s s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618155 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY .. Influence ......oooviiiiiiiiiiiiiiiield L.100.000 ... [MULIC ..oooiiiieeeeeee e [ e s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeiiiieeee MassMutual 80/20 Allocation Fund ............... AL NIA....... COMPANY .. OWnership .......ococeeeeeiiiiiiieeeenae 1..39.030 .. [MULIC .eoeeeiee e e s s
Massachusetts Mutual Life Insurance
20000 .| e e e 03-0532464 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual RetireSMART In Retirement Fund ... |..MA.....|...... NIA....... COMPANY .. e OWnership .......ococeeeeeiiiiiiieeeenae . 8.500 ... [MVLIC .o e s s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618262 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual 40/60 Allocation Fund ............... AL NIA....... COMPANY .. Influence ......oooviiiiiiiiiiiiiiiield L.100.000 ... [MULIC ..oooiiiieeeeieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual 60/40 Allocation Fund ............... AL NIA....... COMPANY .. OWnership .......ococeeeeeiiiiiiieeeenae .. 100.000 ... [MVLIC ..oeeereiieiee e e e s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY .. OWnership .......ococeeeeeiiiiiiieeeenae ...63.350 .. [MULIC ..ooeeiiee e [ s s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3212054 .. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Balanced Fund ..............ccceeeeees LML) NIA....... Company OWnership .......ococeeeeeiiiiiiieeeenae ..100.000 ... [MULIC ...oovreiiie s
Massachusetts Mutua
20000 .| e e e 04-3556992 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY ..eeeeiiiee e OWnership .......occcveeeeiiiiiiieeeeeae ..100.000 ... [MVLIC ..oeeeeiiiee e [ e s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3277549 .. 0000916053 .. J0Q ..oooeiiiiieeeieiiieeee MassMutual Core Bond Fund .............cccceceee LML) NIA....... Company OWnership .......ooccveeeeiiiiiiieeeeeae ..100.000 ... [MULIC ...oovreiiie s
Massachusetts Mutua
20000 .| e e e 04-3539084 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Disciplined Growth Fund ............ AL NIA....... COMPANY ... OWnership .......ooccveeeeiiiiiiieeeeeae .. 100.000 ... [MVLIC ..oeveeeiiiiee e e e s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3539083 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Disciplined Value Fund .............. LML) NIA....... COMPANY .. e OWnership .......ooccveeeeiiiiiiieeeeeae .. 100.000 ... [MVLIC ..oeveeeiiiiee e e e s
Massachusetts Mutual Life Insurance
20000 .| e | e 01-0821120 .. | ...ooeenneee 0000916053 .. J0Q ..oooeiieiieeeeiiieeeee MassMutual Diversified Value Fund .............. LML) NIA....... COMPANY ..eeeeiieee e OWnership .......occceeeeeiiiiiiieeeeae ..100.000 ... [MVLIC ..oeeeeiiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s e e 04-3512590 .. | ...oooooeees 0000916053 .. J0Q .oooiiiiiiiiiiiiiiiiians MassMutual Equity Opportunities Fund ......... MA..... ... NIA....... COMPANY ..ttt OWnership ....ooooioivieiiiiiiiiineene .. 100.000 ... [MVLIC ..oeviiiiiiiiiiiiiiiiiiiiiieeciiiiieeeee i e s
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STATEMENT AS OF MARCH 31, 2024 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 04-3512589 .. | ......ccee 0000916053 .. J0Q ..oooveieiieeeiiieeeee MassMutual Growth Opportunities Fund ......... AL NIA....... COMPANY .. OWnership .......occcveeeeiiiiiiieeeeeae .. 100.000 ... [MVLIC ..eeeeeiiiie e i e s
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 .| e e e 03-0532475 .. | .eeeeerrnnnn 0000916053 .. J0Q ..oooeiieiieeeiiiieeee FUNG e LML) NIA....... COMPANY .. OWnership .......ococeeeeeiiiiiiieeeenae 1.99.790 L. [MULIC .o [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3512596 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Mid Cap Growth Fund .................. LML) NIA....... COMPANY .. OWnership .......occcveeeeiiiiiiieeeeeae .. 100.000 ... [MVLIC ..eeeeeiiiie e i e s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3464165 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Premier Diversified Bond Fund .... MA.....] ... NIA....... COMPANY .. OWnership .......ococeeeeeiiiiiiieeeenae .. 100.000 ... [MVLIC ..oeeereiieiee e e e s
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
. 0000 ... ..| 92-1441036 .. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene LML) NIA....... Company OWnership .......occcveeeeiiiiiiieeeeeae ..100.000 ... [MVLIC ...oovriiiei s
Massachusetts Mutua
20000 .| e e e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Select 80/20 Allocation Fund ..... MA.....] ... NIA....... COMPANY .. OWnership .......ococeeeeeiiiiiiieeeenae .. 100.000 ... [MVLIC ..oeeereiieiee e e e s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3584138 .. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Select Fundamental Value Fund .... |..MA.....]...... NIA....... Company OWnership .......occcveeeeiiiiiiieeeeeae ..100.000 ... [MVLIC ...oovriiiei s
Massachusetts Mutua
20000 .| e e e 04-3557000 .. | ...oocornnen 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Select Overseas Fund ................ LML) NIA....... COMPANY .. OWnership .......ococeeeeeiiiiiiieeeenae ..100.000 ... [MVLIC ..oeeeeiiiee e [ e s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e | e 92-1427882 .. | ..oooernnnn 0000916053 .. J0Q ..oooeiieiieeeeiieeeene 2065 FUND ..o LML) NIA....... COMPANY ..eeeeiiiee e OWnership .......occceeeeeiiiiiiieeeene 1. 29,410 L [MULIC .o [ s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3464205 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeieiiieeee MassMutual Small Cap Growth Equity Fund ..... MA.....] ... NIA....... COMPANY .. OWnership .......ooccveeeeiiiiiiieeeeeae 1.61.320 L. [MULIC .o [ s s
Massachusetts Mutual Life Insurance
20000 .| e | e 04-3424705 .. | ..oooernnnen 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Small Cap Opportunities Fund ..... MA.....] ... NIA....... COMPANY .. e OWnership .......occceeeeeiiiiiiieeeene .. 100.000 ... [MVLIC ..ooeeeeiiiiee e i s s
Massachusetts Mutual Life Insurance
20000 .| e e e 02-0769954 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Small Cap Value Equity Fund ...... MA.....] ... NIA....... COMPANY ...t OWnership .......ooccveeeeiiiiiiieeeeeae .. 100.000 ... [MVLIC ..oeveeeiiiiee e e e s
Massachusetts Mutual Life Insurance
20000 .| e e e 26-0099965 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Strategic Bond Fund .................. LML) NIA....... COMPANY .. e OWnership .......occceeeeeiiiiiiieeeene .. 100.000 ... [MVLIC ..ooeeeeiiiiee e i s s
MassMutual Clinton Municipal Credit Massachusetts Mutual Life Insurance
20000 .| e e e 93-4168848 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee Opportunities Fund .........cccooeiiiiiiiiineannse LML) NIA....... COMPANY .. e OWnership .......occceeeeeiiiiiiieeeene .. 100.000 ... [MVLIC ..ooeeeeiiiiee e i s s
Massachusetts Mutual Life Insurance
20000 .| e e e 93-4190918 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Clinton Municipal Fund ............. AL NIA....... COMPANY .. e OWnership .......ococeeeeeiiiiiiieeeenae .. 100.000 ... [MVLIC ..oeeeeiiiiee e i e s
MassMutual Clinton Short-Term Municipal Fund Massachusetts Mutual Life Insurance
. 0000 ... ..|93-4193313 .. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee LML) NIA....... COMPANY .. e OWnership .......ococeeeeeiiiiiiieeeenae ..100.000 ... [MULIC ...oovreiiie s
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. ooiriiiiiiieiieie e

Debt investors own .2% and includes only Great Lakes IIl, L.P. ”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.:




STATEMENT AS OF MARCH 31, 2024 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? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

NO

AUGUST FILING

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

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

Not required

Bar Code:

0
0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 5 9 3 5 2 0 2 4 4 4 9 0

o
—

0 1
0 1
0 1
0 1
0 1
0 1
0 1

o o
I S S E—

o
—
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STATEMENT AS OF MARCH 31, 2024 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. Employee insurance plan advanCes ..........ccccococeeeeieeeeeieierereieeeeeseeseeiens |orereveieasnnas 41,315,555 |ooeoeiieeeeeeeeen 245 | 41,315,310 oo 41,030,235
2505. |nvestment in trust ... 17,954 503 |... ... 17,954,503 |... ... 18,032,856
2506.  Pension plan @sSet ........cccoiiiiiiiiieiiiiiieeee e eeeeies o 647,258,599 ... 647,258,599 | e
2507.  Cash advances 10 agents ........ccccoooiiieccieieeeceeeeeeeee s o 325,790,500 |................ 325,790,500 ..o oo
2508. Receivable for commissions and expenses on long-term lease 144 910,314 |... 144 910,314 |...
2509. Intangible assets .......ccooiiioeieiccce e 28,397,408 28,397,408
2510.  Bills receivable ..o o 38,109 |.ooooii 38,109
2511.  Real estate notes receivable ... e e e e 13,942,880
2597. Summary of remaining write-ins for Line 25 from overflow page 1,205,664 ,988 1,146,395,174 59,269,813 73,005,971
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504.  Funds awaiting escheat and other MiSCEITANEOUS ........ccccciiiiriiiiieieiciecc et [oeenenienenas 149,112,254 |................. 97,415,150
2505.  Deferred inCome THability ..ottt ettt ettt ea et et e s s ns et e et eae et ensesennenens orereeereeenens 23,861,725 |................ 24,107,096
2597.  Summary of remaining write-ins for Line 25 from overflow page 172,973,979 121,522,246
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. REVENUE SNATING ....vviveeieieiiieteteecececce ettt ettt ssn s s sesesssssnnsnsnesesesesssnnns [orensseseseseseesnsness 00,888 [ooviviiiiiiae, 25,633,829 |..ooveee 13,151,484
08.305. Miscel laneous income (69,921,462) (44,794 ,986)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (17,457,337) (44 ,287,633) (31,643,502)
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Miscellaneous charges 10 0PErations ...t |oesieseseseanaens (3,852,399)]...c.c0cvunee (29,455,850)................ (24,570,678)
2797. Summary of remaining write-ins for Line 27 from overflow page (3,852,399) (29,455,850) (24,570,678)
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STATEMENT AS OF MARCH 31, 2024 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.cucueueiieieieieeeeeecee ettt ass s s sesssnnas [eeeeeeeeeeieiens 329,428,627 |.....conenve. 354,748,274
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after acquisition . . .8,066,745
3. Current year change in ENCUMDIANCES .............cccvovevveveverereeiieeeeesesesesesesesesesssssssesesesssesssssssesesesesssssssssssssesesesssnssssssssssesesensnns |oeseeseseneerenenens 900,000 [ooviiiiiiinis 500,000
4. Total gain (I0SS) ON GISPOSAIS .........c.cveveueuieiiiieteteteteeeeeete st s esesessas st e s et et esssssssssesesesesesessasssssssesesesessssanssssesesesesesssnassssenes |ooesesesenenneseseseseseaeennnens |oeeeesesessaeneaene 2,896,140
5.  Deduct amounts reCeiVed ON GISPOSAIS ...........ccccveveieuevereeeeceieiietetetesease sttt esessasas e st sesesesese s sasesesesesesessssasssssesessssansnans [oeseeseseseseseeeieseennenenennnes [oereeeieieieenans 5,488,624
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiiieie ettt s saeesbeens [eeessse e eaeees [oaeeiseese et e
7. Deduct current year’s other than temporary impairment recognized .. R,
8. Deduct CUITENt YEAr'S AEPIECIALION .........cvcvveeeececeeeete e ececeeteteeeeeeseaeee s s s sasaeeesesessssassesesesesssssessesessssssssesesasssasassssssssanssanansnnanns [oesesesasscsesesans 7,634,111 | 31,293,907
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocvovvrvereueeeeeeeeieeeieseseseseeseeesenenes oeseeeneneeenns 322,129,437 | 329,428,627
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 322,129,437 329,428,627
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 ............cccveuevevririieeerereiiieiesieseisins froeeeeenae 24,178,006,005 |.......... 24,971,963,928
2. Cost of acquired:
2.1 Actual cost @t ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt e s eseaeanas s s seseseseaeseasnnnssnnnanns |reeseseneenees 503,393,311 |............ 2,495,345 ,390
2.2 Additional investment made after acquisition . e 143,426,316 |................ 400,450,389
3. Capitalized deferred INtErest NG OtNET ............cccvcviviiieeeeececeeee e ettt s et et ettt ees s es e s s ettt esean s et ssssesesesesnsnsssssssnsnsesesnanas |oeseesesennnenens 10,501,290 |.....cooeee.. 29,385,406
4. ACCTUAI OF GISCOUNL .....veieeeieeiee ettt s s s ettt [oonsnininineas (2,990,175) v 11,578,646
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiuiitiitiitiite ettt bbb bbb bbbt bbbt bt bbbt bt nb et b ettt b [omeeeee et e
6. Total gain (loss) on disposals .................... ... (8,508,521)]...
7. Deduct amounts received on disposals . e 499,255,052
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........cooveveueueieiiiiriieieeieeeeeseeeees [oeeeeeeeeeeens 19,549,696 |......ccovocureeenne 728,320
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveeevieieieiereeeenenis foeveeeeeeinenns (28,021,516) [...cocveennene 156,385,276
10. Deduct current year’s other than temporary impairment rECOGNIZEM .........c..ciriiiriiiiiieiiei ettt [eeeeeeenenss e [eeeieseienannnes 12,786,072
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 24,277,001,962 |... 24,178,006,005
12, TOtal VAIUGHON @IIOWANCE ...ttt ettt ettt e sttt nsesns [roenineinineas (163,473,952 ... (157,357,251)
13.  Subtotal (Line 11 plus Line 12 24,113,528,010 |.......... 24,020,648,754
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 24,113,528,010 24.,020,648,754
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........cccvcveveueueueeieieieeeteeeees ettt es e s s s sessanas [eoeseeans 12,954,768,745 |.......... 12,340,402,460
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION .........c.coviieieeeeeecececcceee ettt ettt ettt es s san s s sesesesessasnnnns |oeeeesenseeeeaene 68,687,106 |................ 789,247,712
2.2 Additional investment made after acquisition . R F 482,547,306 |............ 2,636,007,925
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
4. ACCIUAI OF GISCOUNL ......oeevetcececeeec ettt ettt sttt ea e s e s s s s st et et esessa s s s st esesesessssas s sasesesesessasssansssesesesessssasnnas [eoeseneenenenenas 5,507,172 |...coovineee. 40,577,707
5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cveveveveveeieieeeeteieseseteseeeeee et e sese s st sas s s ssssesesesesesess s st ssasesesesesesnsssssasesesesesnanans [oeseennenennnes 151,247,525 |................ 663,698,044
6. Total gain (loss) on disposals .................... ... (4,961,240)]... ... 38,415,281
7. Deduct amounts received on disposals . I OSTRR 385,070,540 |............ 3,243,774,880
8. Deduct amortization of premium and depreciation .................. U ORI 182,723 | 36,477,673
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................c.cveueueuieieeeeeiiieieieteseeeeee ettt sesss s seseseann e [oeseeeneneeenns (26,896,234)|..cccvvcvnnne 79,530,117
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 25,820,296 |.......conc... 352,857,947
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. 13,219,826,821 |... 12,954 ,768,745
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e S TR 51,260,376 |.....cc....... 47,399,948
13.  Statement value at end of current period (Line 11 minus Line 12) 13, 168,566,445 12,907,368,797
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 171,997,873,272 |......... 163,056,331,820
2. Cost of bONdS aNd STOCKS ACQUITEM ...........c.eiveuieieieeieteeieteeeteeet ettt ettt et et e et e s et ese s es st es et et eseeseseeseasesessesensesennans [eeeesenens 15,305,505,327 |........... 34,039,047,366
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 84,211,556 |............. 296,445,916
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees 220,275,223 |............... 679,502,590
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(17,690,116)... ....(502,564,865)
6. Deduct consideration for bonds and stocks disposed of . I 8,560,612,400 |.......... 26,048, 157,876
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 26,861,710 |....coeo... 155,833,363
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE .............cccvveiuiueriiiiieiieieeisiseeiete et ese s snssesens oeeseesencans (457,204,373)-.cccvenenee 810,384,429
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 23,686,843 |............... 178,667,445
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 5,559,632 |..ocveveierene 1,384,700
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccccecerririririrreeeeeesireieeieeees e 178,527,369,567
12.  Deduct total nonadmitted @MOUNLS .............oiiii s aes [reeese e et enn [t et
13. Statement value at end of current period (Line 11 minus Line 12) 178,527,369,567 171,997,873 ,272
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STATEMENT AS OF MARCH 31, 2024 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 Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 84,527,362,887 |........... 23,068,307,570 |........... 20,005,573,973 |.......cc....... 342,304,621 |.......... 87,932,401,106 |-..eveeeceeeeereeeeceieirinies fereeeieieeneeee e e 84,527,362,887
2. NAIC 2 () ettt h ettt b ekt h et bt bt b et bttt b bt e et ea bttt e et e ete e ens [er e rees 60,171,684,095 |.......... 39,212,951,261 |.......... 39,797,505,744 |............. (531,910,812)|.......... 59,055,218,799 [.....ovivieeiriicirienienies [ [ 60,171,684,095
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 3,623,999,423 |................ 177,904,907 |........... 1,403,111,167 |............ 1,331,356,910 |............ 3,730,150,074 |...eoeeeeceeeeeeeerine e o 3,623,999,423
4. INAIC 4 (@) ettt b ettt h £t et h ekt bt bt bttt ettt na bt ettt nete et [rere s 2,859,470,709 |............ 1,772,831,305 |....ccceveeee 175,476,433 |.......... (1,413,537,927) ............ 3,043,287,655 |......cocviiriiicirniies e [ 2,859,470,709
5. NAIC B () vt b ettt [ 2,5613,596,49% |................. 27,494,240 |................ 120,718,635 |................ (61,449,696)|............ 2,358,922,405 |...eoeoeeeeeeeeeerens [ [ 2,513,596,496
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 399,926,882 4,691,067 33,032, 105 (9,832,490) 361,753,354 399,926,882
7. Total Bonds 154,096,040,492 64,264,180,351 61,535,418,057 (343,069,394) 156,481,733,392 154,096,040,492
PREFERRED STOCK
8. INAIC 1 bbb bbbttt [reer s 198,539,149 |...oieieierrenieees e [ [ 198,539,149 |...oieiiecrrrnieins oo [ 198,539, 149
2 (2RSSR PRRRSTSTRRPRUIY RO 161,822,207 |......c.c...... 110,490,926 |.......coovnivviieriinicries foreiriciricines 3,494,133 [ ... 265,807,266 |.......cocoererneiircierininiies [ o 151,822,207
TO. NAIC 3 bbb bbb bbbt b ettt [sere s 25,913,847 |- o [ 632,800 |..coooreenne 26,546,647 |...ooeeeiieceeeeeeens [ [ 25,913,847
TA. NAIC 4 ettt bbbt a bt h bt b et bttt bt bttt bt a et eaete e eaes [reener e 7,912,253 [ 711,895 [ [, (330,375) ..o 8,293,773 |t [t [ 7,912,253
T2, NAIC B bbb bbbttt st [srre s 18,708, 181 |.oeceiciciricricinies [ [ 2,502,434 |.....cocue... 21,210,615 [ o e 18,708,181
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 43,129,765 7,698,132 378,116 (2,178,177) 48,271,604 43,129,765
14, Total Preferred STOCK ..ot 446,025,402 118,900,953 378,116 4,120,815 568,669,054 446,025,402
15. Total Bonds and Preferred Stock 154,542,065,89% 64,383,081,304 61,535,796, 173 (338,948,579) 157,050,402,446 154,542, 065,89
(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, 2,226,498,599 : NAIC2 $ .ocooec.... 3,916,905,992 ; NAIC3 $ ooovveveennrne. 4,683,192 NAIC4 $ oo, 5,004,431 : NAIC5 $ oo P NAICE $ e




SCHEDULE DA - PART 1

Short-Term Investments

STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

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 2,626,806,718 XXX 2,598,809, 152 9,834,588 118,564
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........cccccvoveveveueeeeceeeieieteteeeeeeee ettt s st sesess s s s seseseas [ereneneenes 2,212,955,592 |..oooeins 525,180,990
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 1,222,044,693 |............ 4,213,816,446
3. ACCTUAN OF GISCOUNL ...eveeieiecteeeeeeei ettt esee e eee e e eseseeee e eseseeesee 2 eseseeeeee e e seseseees e e sesesee e s e e aeaeseeee e s sesesesesssnaesesesesnsnnsnsens [orsrnnacacecenen 24,145,684 |................ 36,135,134
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes 20,309 oo (317,146)
6. Deduct consideration received ON ISPOSAIS ................cvivcueuiueriiieieieeieieteseeeseeeeesese et eteseses et st esesesesesessssesssssasesesesessanasssssesesesess [reneeanaesennas 832,359,561 |........... 2,561,859,833
7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccevruremrereierereeeeeeeeeeeeeieeieseaeeas [eeeeneenes 2,626,806,718 |............ 2,212,955,592
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 2,626,806,718 2,212,955,592
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STATEMENT AS OF MARCH 31, 2024 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) .........ccurvvruiuereiiiieeesiteseisssssssesesesessssssssesessssssssesesesssssssesesessssssnsssesasans | seeesssssees 6,978,311,064
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveviiieueeeieiieieteseteitesese et s sese st s sses ettt s s ses et s s s s es et s s s s sesesesssssssesesesssssnsnsesesens thebesssnsasees (36,769,486)
Unrealized Valuation INCrEASE/(AECIEASE) .............cvivueueuereiirieseseteiessesesesetsssssesese st ssssesese s ssssssesesesssssasssses et s s ssses et et s s snses et s s ssssesese s s s sesesesassnanaes estsesesesssncs (66,512,076)

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

Total gain (I0SS) ON tErMINALION FECOGNIZEA ..........c.cvieveieeiiecieeee ettt s e s st ss s ess e s s s s s s s s s s s es st s s e ess et sssaesssaes s s esssaesssaessssessssessssessssesssensnses | theessieseias (130,431,995)
Considerations received/(Paid) ON tEIMINALIONS .............ccieueiiiieieeeteieieese ettt et se st s ettt s e s e s s s s ssssese s s sssasseses s ssssssesesessssssnsssesesssnsnsnsesass ertstsesesenn (150,988,532)
AAMIOTEIZATION ...ttt b2 E e b h St e ot eeE s £t h e b heE e heEa e E e Rt EeE e E e R AR e h R h bR h R bt h et tee Seebeneeh s (47,003)
................ 260,438,995
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-6+T+8+9) .......cccuiruireieiiieieieieieieieeeetesesse st sesenns aeeesesseses 7,155,978,031

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

Statement value at end of current period (LINE 10 MINUS LINE 1) c...c.oiiiuiueuiiiiiieieteteieiseesete et esste st be bt sse bbb ss s st be st sssasebebesessssnsnsesesens | teeseiesanas 7,155,978,031

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c.c.ovcueueueuereeeeeeeeeeesesesssesesesesessssesesesesssssesesesasssssesesasssssassssasessasanes <eesssssesesasa 27,325,766
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn (1,948,288)
27,325,765 ....coceuenee (29,274,053) ..o (29,274,053)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns (1,948,288)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 27,325,765
3.25 SSAP NO. 108 @QJUSIMENTS .........ocvivcvevieieiieicie ettt ettt bt ee e <tesesetaeseseseesesesen et e aeans aesesessesesens (29,274,053) ................ (29,274,053)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (10,696,653)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (38,022,419)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (38,022,419)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ..ottt e eae e et s s s ae s et s es s asaseese s s s asssseses s s asseteses s sssssseesas s s sssesesas s s ssses et s s sssssnsesas s sssnsssssansananansa 2ansesesessnnas 27,325,766
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terMINALIONS N PHIOT YEAT ..........c.ovveeeceeeeeeeceeeeeeeeeeeeeeeeaeee e seeeeeeaese s sessaeaesesesessasaeaesesennanas Sesssesesesasnans 1,948,288
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa (1,948,288)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas (1,948,288)
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SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF MARCH 31, 2024 OF THE Massachusetts Mutual Life Insurance Company

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

GoIs

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

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

57629%FX4 ... Corp Inv Grade Equiv Bonds .......... 50,000,000 |... ..16,186,052 |... ....283,707 [09/05/2023 ..... 06/03/2051 ..... .... (15,888,857)| 42086P-AC-7 . |.. . ...16,167,131 ... 16,172,563
Evergreen Basket of Long Fixed Rate CIFC-LBC MIDDLE MKT CLO 2023-1 LLC

57620%FX4 ......... Corp Inv Grade Equiv Bonds .......... |1 .ooiiiiiiiiiiiiiiiiinniiis i [, 20,000,000 |........... 20,180,460 [09/05/2023 ..... 06/03/2051 ... [eeeeeeeiiiiee e o [ 171937-AA-3 . |- CLBC 2023-1A C oo [ T s o 20,000,000 20,180,460
Evergreen Basket of Long Fixed Rate BLUEMOUNTAIN CLO XX111 L-BLUEM

57620%FX4 ......... Corp Inv Grade Equiv Bonds .......... |1 oo i [ 10,000,000 |........... 10,000,180 | 09/05/2023 ..... 06/03/2051 ... [eeeeeeeiiiiee e e [ 09620L-AE-5 . [2018-23A B ...oooeinvriiiiiiiiinienens [T e 10,000,000 10,000, 180
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

57620%FX4 ......... Corp Inv Grade Equiv Bonds .......... |1 ooiiiiiiiiiiiiiiiiiiniiiie i feeeiii, 5,200,000 |............ 5,186,875 |09/05/2023 ..... 06/03/2051 ... [eeeeeeeiiiiee e o [ 03328Y-AG-9 . J2018-1RA C ..eoverririeiieeiiiieeenes [T e 5,200,000 [............ 5,186,875
Evergreen Basket of Long Fixed Rate

57620%AC5 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiiiinnnnnnnnns |oevinnns 264,000,000 |............ 2,808,225 |.......... (50,438,131)| 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |oecoeciveiieiiiiiinnnns foeeennne (53,156,294) [ 83149F-AD-6 . | SLM Student Loan Trust 2006-6 ..... [1 ..cccoorrrriiiiiiniiiiiinns s 2,808,225 |............ 2,718,162
Evergreen Basket of Long Fixed Rate GILBERT PARK CLO LTD-SERIES 17-1A

57629%AC5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 15,370,597 |........... 15,440,103 (05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eeoecveeiririiiiiinns foeiiiiiiiis 375415-AA-4 . JCLASS A v [T [ 15,370,597 15,440,103
Evergreen Basket of Long Fixed Rate OCP CLO 2017-14 Ltd-SERIES 17-14A

57620%AC5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 13,100,000 |........... 13,072,346 (05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeiuveeiriiiiiiinnns foniiiiiiiis 670970-AC-9 . |CLASS ATB ...eveeeiiiiiieieceiiieeeees [ 1 e 13,100,000 13,072,346
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-SERIES

57629%AC5 ... ABS Bank Loans and Corporate Bonds 8,000,000 |............ 7,972,968 (05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... 38137H-BW-7 . [2015-11A CLASS BR2 . ...8,000,000 ... 7,972,968
Evergreen Basket of Long Fixed Rate Signal Peak CLO 8 Ltd-

57620%AC5 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 10,000,000 |........... 10,000,960 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis B684EN-AE-0 . [0 wevveeieiiiiieiieeiiiieeeeeciieeeeen [T [ 10,000,000 10,000,960
Evergreen Basket of Long Fixed Rate 522 Funding CLO 2019-5 L-MORGN

57629%AC5 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |............ 9,890,300 [05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... 33833V-AE-5 . [2021-7A B .... ...10,000,000 .... 9,890,300
Evergreen Basket of Long Fixed Rate Anchorage Capita

57620%AC5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 11,050,000 |........... 11,050,033 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeiuveeiriiiiiiinnns foniiiiiiiis 03331J-Ad-1 . J2018-10A B ...ovveeiiiiiiiiinecinens [T e 11,050,000 11,050,033
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-GLD12

57629%AC5 ... ABS Bank Loans and Corporate Bonds ..15,000,000 |........... 14,999,715 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... 38137M-AK-3 . [2016-12A AR ... ...15,000,000 ... 14,999,715
Evergreen Basket of Long Fixed Rate

57620%AC5 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 4,500,000 |............ 4,493,493 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.ooeeceeeiriiiiiiiinns foeiiiiiiiis 03767M-AJ-7 . | Apidos CLO-APID 2018-29A B ......... [1 cocorririiiiiiiiiiiiiiiinns e 4,500,000 |[............ 4,493,493
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1V Ltd-SERIES 18-

57629%AC5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 19,428,215 |........... 19,438,492 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |ooooeceeeiniriiiiiinns foeiiiiiiiis 17181T-AA-9 . [4A CLASS A1 oo [ T s o 19,428,215 19,438,492
Evergreen Basket of Long Fixed Rate

57620%AC5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 12,000,000 |........... 12,005,268 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 04017J-AE-1 . | ARES CLO Ltd-ARES 2018-49A B ...... [1 cccrririiiiiiiiiiiiiiiiien feees 12,000,000 12,005,268
Evergreen Basket of Long Fixed Rate Elmwood CLO I11 Ltd-ELMW3 2019-3A

57620%AC5 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiiiiiiiiins foovinininiiiiiiineeens foneiiinns 60,000,000 |........... 60,051,420 (05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 20002H-AL-3 . AR ooeiiiiiiiieee e [T [ 60,000,000 60,051,420
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-SERIES 2015-

57620%AC5 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 1,220,000 |.....oveeens 1,205,593 [05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 056162-AU-4 . |IA CLASS DR .....ovveveeeiiiiiienneiii [2 i o 1,220,000 |..eevvennnn 1,205,593
Evergreen Basket of Long Fixed Rate BABSON CLO LTD 2015-11-SERIES 15-2A

57620%AC5 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins fooviinniiniiiiiiineens feniiiiiiinns 196,970 |.....cccvveens 197,188 [05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 06759F-AE-6 . |CLASS C1R ...ooovvvviiinieiiiieeeeeeen [ 1 el 196,970 |...ooouvveeenns 197,188
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%AC5 ......... ABS Bank Loans and Corporate Bonds |1 ........ccccooviiiiiiininiinns foovininiininiiiiiennns e, 126,125,000 |......... 126,125,000 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 515095-MI-6 . |-eeereeeeeeeeieie e [ 1 [ 126,125,000 126,125,000
Evergreen Basket of Long Fixed Rate 0CP CLO Ltd-SEREIS 18-15A CLASS A3

57629%AET ......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiiininnnnnnns foevinnns 100,000,000 |........... 12,000,000 |........... (5,739, 133)| 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ococoreiiiiiiiiinnnns foenenne (17,741, 113) | 67H12K-AC-3 . [oveeeenreeerieeiiieecreeeseeeenieeeeeees | 1 i i 12,000,000 12,001,980
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-BABSN 2015-1A

57629%AET ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,187,924 |........... 10,190,726 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 056162-AN-0 . JAR ..oooiiiiiineeiiiiieieeeeiieeeeeee [T e 10,187,924 10,190,726
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 3--ANCHC

57629%AET ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 3,200,000 |............ 3,200,115 [06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 03330A-AC-6 . J2014-3RA B ...ooovneireiiiiiiiiieeeeees [T e 3,200,000 [............ 3,200, 115
Evergreen Basket of Long Fixed Rate

57629%AET ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 54,100,408 |........... 54,113,608 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 87271L-AJ-1 . | TIAA CLO | Ltd-TIA 2016-1A AR ..... [1 cocrreiiiiiiiiiiiieen [ 54,100,408 54,113,608
Evergreen Basket of Long Fixed Rate

57629%AET ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 5,900,000 |............ 5,903,416 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 87250R-AB-0 . | TICP CLO XV Ltd-TICP 2020-15A B .. [1 .ocvrveriiiiiiiiinieiiiines foreeees 5,900,000 [............ 5,903,416
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57629%AET ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,944,302 |............ 1,820,929 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 429827-AR-9 . J2004-1 CLASS B ...ooovvvviineneiinens [ 1 e 1,944,302 |............ 1,820,929
Evergreen Basket of Long Fixed Rate JPMorgan Chase & Co-SENIOR

57629%AET ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 10,104,179 |............ 9,674,545 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 46647P-AR-7 . JUNSECURED ........cooevvvumrrerneniicnnns [ 1o e 10,104,179 |....oeeeeens 9,674,545
Evergreen Basket of Long Fixed Rate

57629%AET ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 50,000,000 |........... 50,135,550 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 75000K-AN-7 . | RR 25 Ltd-RRAM 2023-25A AR ........ [1 cccoiiiiiiiiiiiiiiiiiien [ 50,000,000 50,135,550
Evergreen Basket of Long Fixed Rate WACHOVIA STUDENT LOAN TR-WSLT 2005-

57629%AD3 ... ABS Bank Loans and Corporate Bonds ...5,228,665 |... .(12,543,306)| 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... 92977H-AG-3 . .... 5,228,665 .... 5,197,806
Evergreen Basket of Long Fixed Rate

57629%AD3 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenens foneiiinns 20,006,897 |........... 19,985,780 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap — OTC SOFR ... |.eooeceeeiniiiiiininns foeiiiiiiiis 94950G-AN=7 . [TA AR ..oooiiiiiiiiiieiiieeeceeens [ 1 e 20,006,897 19,985,780
Evergreen Basket of Long Fixed Rate

57629*ADS ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiies fovviinniiiiiiiiiiiinees foveeiinnns 30,000,000 |........... 30,002,220 |06/27/2023 ..... 12/27/2042 ... Interest Rate Swap ~ OTC SOFR ... |..ooccoeriiiiiiinnnns foviiiiiiiiiiiiiiiinns 83004L-AC-9 . |..ieiiiiieeeiiiiiiieeeeeiiiieeeeeeeieeees [ 1o o, 30,000,000 30,002,220




L'G0IS

STATEMENT AS OF MARCH 31, 2024 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 Babson CLO Ltd/Cayman |s-BABSN

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 23,000,000 |........... 22,996,573 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 06760P-AE-1 . [2018-3A A2 ...ooovvirrieiieeiiiieeenees [T e 23,000,000 |........... 22,99%,573
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-SERIES 18-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 9,500,000 |............ 9,500,333 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 55821A-AE-8 . 28A CLASS B ....evvvvveeeiiniieeneeeen [T e 9,500,000 [............ 9,500,333
Evergreen Basket of Long Fixed Rate BABSON CLO LTD-SERIES 17-1A CLASS

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 6,700,000 |............ 6,699,839 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 06760B-AC-6 . A2 ..oooiiiieiiieeiiiiiieeeeciieeeeee [T e 6,700,000 |.....eeennnn 6,699,839
Evergreen Basket of Long Fixed Rate BETHPAGE PARK CLO LTD-BETHP 2021-1A

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 3,250,000 |............ 3,226,912 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiniriiiiiinns foeiiiiiiiies 087598-AE-8 . [0 .evevveeiinriiieeeiiiiiieneeeiinieeeees [T e 3,250,000 [............ 3,226,912
Evergreen Basket of Long Fixed Rate SLC STUDENT LOAN TRUST 2-SERIES 07-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 898,206 |.......cennn. 847,262 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis T84424-AE-3 . |1 CLASS B ..evveeeeeiiiieeeecieeeeeens [ 1 e 898,206 |....vvveeennnnn 847,262
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 5,859,747 |............ 5,859,441 |1 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 62983P-AB-1 . | Nakilat Inc-SECURED 144A ............ [1 cooiiiiiiiiiiiin o 5,859,747 |....ccuen. 5,859,441
Evergreen Basket of Long Fixed Rate GoldentTree Loan Managem-GLM 2018-

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnnns |oeninns 100,000,000 |............ 6,000,000 |......... (11,782,166)|06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oovvnnnnnnniiiiiiienns foeeene (17,782,124)[38138B-AG-5 . [3A B1 ..ooovriiiniiiiiiiiiiiiiineciins | 1 s 6,000,000 |....ovvennnn 5,999,958
Evergreen Basket of Long Fixed Rate Signal Peak CLO 8 Ltd-SPEAK 2020-8A

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 20,000,000 |........... 20,005,280 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininnnniiiiiiieens o 56845N-AC-4 . B .eveeeieiiiiiiiieeiieieeeeeiieeees [T e 20,000,000 |........... 20,005,280
Evergreen Basket of Long Fixed Rate Magnetite XIX Ltd-SERIES 2017-19A

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 13,750,000 |........... 13,758,828 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniniiiiiiens foeiiiiiis 55954K-AN-5 . |CLASS BTR ...ooeiiiriiiiiiiiiiiiieneeens [ 1 e 13,750,000 |........... 13,758,828
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-2 Ltd-CANYC 2020-2A

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 34,745,000 |........... 34,752,922 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oevvinnnenniiiiiiiiens foniiiiiis 13B76N-AL=7 . [AR weeeeeeeiiiiiiieee e [ T o 34,745,000 |........... 34,752,922
Evergreen Basket of Long Fixed Rate Voya CLO 2019-1 Ltd-VOYA 2019-1A AR

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 10,382,520 |........... 10,697,031 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis RATN-AJT . | [T e 10,382,520 |........... 10,697,031
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 2,029,789 |............ 1,964,848 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnniiiiiiiiens o 64033T-AB-9 . 2015-3A CLASS B ....eevvvvveeiinneeenns [T e 2,029,789 |......eeee 1,964,848
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-5 LTD-TICP 2016-5A

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Joovinininiiiiiiiienees foeeiiiinns 3,000,000 |............ 2,999,841 |1 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininnininiiiiiiens [ 87248K-AS-3 . AR ..evviiiiiiiiiiieeeiieeeeeen [T e 3,000,000 |-..evveennns 2,999,841
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,000,000 |............ 1,000,379 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininniniiiiiiiiens o 949500-AA-9 . JCLASS A .o [T e 1,000,000 |............ 1,000,379
Evergreen Basket of Long Fixed Rate HPS LOAN MANAGEMENT 13-2-HLM 13A-18

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,000,000 |............ 3,994,376 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis A043TL-AE-2 . A2 oo [T 4,000,000 |...evveennnn 3,994,376
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 5,060,000 |............ 5,047,325 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnniiiiiiiiens o 92917A-AE-6 . | Voya CLO Ltd-SERIES 18-1A CLASS B [1 ..cevvveiiiiiiiiiiiiiiiiiiie [ 5,060,000 |......ccen.. 5,047,325
Evergreen Basket of Long Fixed Rate Symphony CLO XXIX Ltd-SYMP 2021-29A

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,150,000 |............ 3,149,865 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 87168G-AG-4 . [ .evvvveeeinriieeeeiiiiieeneeeiinieeeees [T [ 3,150,000 [............ 3,149,865
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-MORGN 2017-1A CR

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 3,200,000 |............ 3,196,522 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniniiiiiiens foeiiiiiis 338360-AG-4 . |eeeeiieieeeeeiiieee e [T e 3,200,000 [............ 3,196,522
Evergreen Basket of Long Fixed Rate Morgan Stanley Eaton Van-MSEV 2022-

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 10,000,000 |........... 10,046,400 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnnnniiiiiiieens foeiiiiiis 617924-AE-5 . [18A B ..evvveeeeiiiiiiiicciiiieeneeen [ 1 [ 10,000,000 |........... 10,046,400
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinniinnnns |oevinns 100,000,000 |........... 29,144,796 |........... 11,373,718 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oovvnnnnnnniiiiiiienns foeeenne (17,782,124) [ 94950J-AA-9 . [CLASS A w.evvveeeeviiiiieneciiiiieeeeens | 1 | 29,144,79% |........... 29,155,842
Evergreen Basket of Long Fixed Rate BABSON CLO LTD 2015-11-SERIES 15-2A

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,340,773 |........... 10,345,323 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnnnniiiiiiieens foeiiiiiis 06759F-AB-2 . |CLASS AR ....eovvvvvnirieenneiiiiieeeees [T e 10,340,773 |........... 10,345,323
Evergreen Basket of Long Fixed Rate Ares XXXIR CLO Ltd-SERIES 14-31RA

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 20,000,000 |........... 20,022,320 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniniiiiiiens foeiiiiiis 04017T-AE-9 . [CLASS B .. [T e 20,000,000 |........... 20,022,320
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-2 Ltd-TICP 2016-6A

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 1,600,000 |............ 1,506,070 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnnnniiiiiiieens foeiiiiiis 87246M-AN-2 . JCR2 ...evveeeeiiiiiieie e [T e 1,600,000 |............ 1,596,070
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1 Ltd-SERIES 18-

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiniinnnnins Jooviinniieiiiiiiienens foeeiiiinns 4,200,000 |............ 4,200,046 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 12551R-AE-8 . [1A CLASS C ..eevvvvvnnvieeniciiiieeeees [T o 4,200,000 |[............ 4,200,046
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2018-

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,100,000 |............ 1,100,110 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnnnniiiiiiieens foeiiiiiis 08179M-AC-3 . [15A A2A ..ooiiviiiiieeiiiiiieeeceene [T e 1,100,000 |............ 1,100,110
Evergreen Basket of Long Fixed Rate CenterPoint Properties T Senior

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 8,575,000 |............ 8,104,961 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 151895-D8-5 . Note Ser .........cccovvvreriiiinennnnns [T o e 8,575,000 [............ 8,104,961
Evergreen Basket of Long Fixed Rate Allegro CLO XI Ltd-ALLEG 2019-2A

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 82,000,000 |........... 82,000,000 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 01750H-A0-5 . JATAR eevveiieeciiiieeececiieeeeeeeee [T [ 82,000,000 |........... 82,000,000

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniriiii foviiiinee e feeeeeies 13,000,000 |........... 13,000,000 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccooee |ooreninineiiiiiiees feeeeiiiis 186858-MN-9 . [Faci I ity ...oeeereeeeeeeniiiiiieeeees [ 1 e o 13,000,000 |........... 13,000,000
Evergreen Basket of Long Fixed Rate BlueMountain CLO 2015-4 -SERIES 15-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiiienneerees |ovenees 100,000,000 |........... 20,000,000 |............ 2,197,296 [06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC .....cocoee |ooriciinneeniiiiinnnes fonenn. (17,782,124) | 09628N-AQ-5 . [4A CLASS AR ......cceeeeeeevieneneees | 1 eiiiiiiiiiiiiniiiiiieeeen |, 20,000,000 |........... 19,979,420
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
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Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
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Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-SERIES 19-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 12,050,000 |........... 11,663,763 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnnniniiiiiiens foeiiiiiis 64031D-AB-6 . [3A CLASS B ....covvvvieereeiiiiieeeeens [T e 12,060,000 |........... 11,663,763
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-SERIES 15-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,926,042 |............ 1,699,834 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 63930F-AC-4 . |1 CLASS B ..evveeeeeierieeeeeiiiieeeees [ 1 e 1,926,042 |............ 1,699,834
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 5,000,000 |............ 5,003,450 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniiiiiiinens [ 12550G-AE-3 . | CIFC Funding Ltd-CIFC 2018-5A B .. [1 ..cccevviriiiiiiiiiiniiiinins o 5,000,000 |-..evveennns 5,003,450
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2017--SERIES 17-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 6,750,000 |............ 6,748,009 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |ooveininnnniiiiiiiinns o TT341D-AE-7 . [BA CLASS B ..oooievieiieeiiiiieeeeees [T e 6,750,000 |....ovvennnn 6,748,009
Evergreen Basket of Long Fixed Rate TICP CLO X LTD-SERIES 18-10A CLASS

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 3,600,000 |............ 3,601,415 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnnniniiiiiiens foeiiiiiis 87249C-AE-1 . [0 weveeeeeiiiiieieceiiiiecceceiieeeeees [T e 3,600,000 |....uvennnn 3,601,415
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,200,000 |............ 3,199,997 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 48250R-BN-5 . | KKR CLO 12 Ltd-KKR 12 BR2 .......... [1 coccerreiiiiiiiiiiiiiiiinns o 3,200,000 [............ 3,199,997
Evergreen Basket of Long Fixed Rate Regatta XIV Funding Ltd-SERIES 18-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 4,250,000 |............ 4,253,485 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniiiiiiinens [ 75888M-AG-5 . [BA CLASS B ...ooovvevvieieeiiiiiieneees [T e 4,250,000 |............ 4,253,485
Evergreen Basket of Long Fixed Rate Harbor Park CLO, Ltd-HAR-HARB 2018-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,200,000 |............ 5,200,567 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininnnniiiiiiieens o AIB4X-AG-0 . TA BT i [T e 5,200,000 [............ 5,200,567
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2020-1-BABSN 2020-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 38,600,000 |........... 38,616,830 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniniiiiiiens foeiiiiiis 06762L-AM-0 . 1A AR ..eevveeeiiiiiiiecciiiieeeeeeen [T e 38,600,000 |........... 38,616,830
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,122,649 |............ 7,953,731 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oevvinnnenniiiiiiiiens foniiiiiis 032095-AH-4 . | Amphenol Corp-SENIOR UNSECURED ... [1 ..ccvveriiiiiiiiiiiiiiiiinns o 8,122,649 |............ 7,953,731
Evergreen Basket of Long Fixed Rate

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniiniiiss foeinnnnnns 50,000,000 |............ 9,550,000 |......ccevvnns 663,990 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....cccoee |oerviinnnininiiiiiinns foreeennnns (8,891,062) | 04965F-AG-6 . | Atrium XV-SERIES 15A CLASS B ...... [1 «ooorreriiiiiiiiiiiiiiiiin foeees 9,550,000 [............ 9,555,052
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 07-

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 18,687,099 |........... 16,270,430 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnniniiiiiiiiens foeiiiiiiis 66704J-CB-2 . |1 CLASS B ..evvveeeeiiiieeieciiieenees [ 1 e 18,687,099 |........... 16,270,430
Evergreen Basket of Long Fixed Rate

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 5,600,000 |............ 5,194,927 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniniiiiiiens foeiiiiiis 64034N-AB-1 . |NSLT 2019-2A B ...oovvvvveenneinnees [ 1 e 5,600,000 |....cveeennn 5,194,927
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES 17-

57629%AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 3,100,000 |............ 2,927,085 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 63940A-AD-0 . |4A CLASS B ... ... 3,100,000 ... 2,927,065
Evergreen Basket of Long Fixed Rate Barings CLO L

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 6,000,000 |............ 6,001,632 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininnininiiiiiiens [ 06762L-AN-8 . [TA BR ...evveeeeeiiiiiineeciiiieeeeeeen [T e 6,000,000 |....cvvennnn 6,001,632
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2018-

57629%AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 1,100,000 |............ 1,100,110 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 08179M-AC-3 . |15A A2A . .... 1,100,000 ....1,100,110
Evergreen Basket of Long Fixed Rate Canyon Capita

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiniinninin Joonininiiiiiiiiiieeees foeeiiiinns 2,500,000 |............ 2,502,398 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniniiiiiiens foeiiiiiis 13876J-AE-2 . [IRAB oo [ T e 2,500,000 [............ 2,502,398
Evergreen Basket of Long Fixed Rate

57629%AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 6,400,000 |............ 6,403,200 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC T7342-AC-4 . | Rockford Tower CLO 2018-2 Ltd ..... [1 .occerveriiiiiiiiiiiiiiiinns e 6,400,000 ... 6,403,200
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 8,050,000 |............ 7,944,980 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 06760G-AC-5 . [CLASS B ..ovvvvveeieeeiiiiieeeeiiieeens [T e 8,050,000 |....evennnn 7,944,980
Evergreen Basket of Long Fixed Rate DEER CREEK CLO LTD 2017--SERIES 17-

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceiviiiiiniininiss fooinnnnnns 50,000,000 |........... 10,000,000 |............ 1,109,618 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....cccoee |oerviiinnininiiiiiiens foreeenenns (8,891,062) [ 24380L-AE-3 . |1A CLASS B ....ooevvvriiiieeiiininennes [T [ 10,000,000 |........... 10,000,680
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 24,500,000 |........... 24,513,843 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 05683E-AN-2 . J2A AR .eeeeveeiiiieieeeeiieeeeeeeiene [T e 24,500,000 |........... 24,513,843
Evergreen Basket of Long Fixed Rate KKR FINANCIAL CLO LTD-SERIES 13-1A

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 13,570,000 |........... 13,571,221 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnniiiiiiiiens o 4824V-A0-4 . |CLASS AR ...oooiiiiiiiiiiiiiieeeeeen [T e 13,570,000 |........... 13,571,221
Evergreen Basket of Long Fixed Rate Ballyrock CDO Ltd-BALLY 2020-14A A2

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 4,000,000 |............ 4,000,016 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 05874X-AC-3 . |-eeerrreieeeeeiiiiee e [T e 4,000,000 |...evveennnn 4,000,016
Evergreen Basket of Long Fixed Rate

57629*AK7 .......... |ABS Bank Loans and Corporate Bonds |1 .. 3,400,000 |............ 3,400,687 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 75009P-AE-7 . |Rad CLO 12 Ltd-RAD 2021-12A C ..... [1 cocereeriiiiiiiiiniiiiiines o 3,400,000 ... 3,400,687
Evergreen Basket of Long Fixed Rate

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 6,066,526 |............ 6,299,912 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 46149M-AA-4 . | Invesco CLO Ltd-INVCO 2021-2A A .. [1 .occveiiiiiiiiiinieiiiinn o 6,066,526 |............ 6,299,912
Evergreen Basket of Long Fixed Rate

57629%AL5 ... ABS Bank Loans and Corporate Bonds |1 .. 8,715,561 |... (369,312)| 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC F7701#-AA-5 . | SFR FTTH SAS Term Loan . ....8,715,561 ....8,521,750
Evergreen Basket of Long Fixed Rate Barings Middle Market CL

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 24,500,000 |........... 24,361,330 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 06760H-AG-1 . |IA B .oooeiviieieeiiiiiieeceiiieeeeees [T e 24,500,000 |........... 24,361,330
Evergreen Basket of Long Fixed Rate

57620%AL5 ... ABS Bank Loans and Corporate Bonds |1 .. 9,750,000 |............ 9,740,962 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 929180-AE-0 . | Voya CLO Ltd-VOYA 2021-1A B ....9,750,000 .... 9,740,962
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2018-

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiinnnnin Jooviinniniiiiiiiienees foeeiiiins 1,100,000 |............ 1,100,110 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oevennnnnnniiiiiiiiens o 08179M-AC-3 . [15A A2A ..ooiiviieiieeiiiiieeecciene [T e 1,100,000 |............ 1,100,110
Evergreen Basket of Long Fixed Rate Ballyrock CLO 2018-1 Ltd-SERIES

57629*AL5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinniniiiins |ovviiinnniiiiiiiiiiiiens foeeiiinns 4,600,000 |............ 4,584,737 [06/28/2023 ..... 12/28/2042 ... Interest Rate Swap ~ OTC ....ccooeee Joovieinnnniniiiiiiininns foeiiiiiiiiiiiiciis 05875H-AE-3 . J2018-1A CLASS B .......cccvveveeveeene [T oo o, 4,600,000 |............ 4,584,737
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Evergreen Basket of Long Fixed Rate Old National Bancorp/IN-SENIOR

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 6,375,000 |............ 6,297,745 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnnniniiiiiiens foeiiiiiis 680033-AC-1 . JUNSECURED NOTE ........coocvuvveneriinns [2 coviiiiiiiiiiiiiciiiiieenn o 6,375,000 |............ 6,297,745
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 5,000,000 |............ 5,018,930 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 55819F-AE-1 . B5A B1 ..oooviiiiiiiiiiiiiiiiieencciens [ 1 e 5,000,000 |...evveennnn 5,018,930
Evergreen Basket of Long Fixed Rate CIFC FUNDING LTD-SERIES 17-3A CLASS

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiniiniiiies fooinnnnnns 50,000,000 |............ 5,400,000 |........... (3,489,010) ( 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....cccovee |oerviiinnininiiiiiiens foeeenenne (8,891,062) | 12548J-AE-2 . |A2 ..ooooviivriniieiiiiiiieeeeeineeeeeen [T e 5,400,000 [............ 5,402,052
Evergreen Basket of Long Fixed Rate ALM X1V Ltd-SERIES 14-14A CLASS

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 11,900,000 |........... 11,865,776 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |ooveininnnniiiiiiiinns o T4988L-AC-8 . JAR2 ...eoeiiiiiiiiiieiiiiiieeeeenens [T [ 11,900,000 |........... 11,865,776
Evergreen Basket of Long Fixed Rate Nor thstar Education Fina-REVENUE

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 6,000,000 |............ 5,840,992 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnnniniiiiiiens foeiiiiiis 66704J-AJ-7 . BONDS .....evvveveeeeiiriiiieneinieenes [T e 6,000,000 |....evvennnn 5,840,992
Evergreen Basket of Long Fixed Rate Greywolf CLO V Ltd-GWOLF 2015-1A

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,000,000 |............ 7,980,664 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 39808P-AN-6 . JAR .....eviiiiiiiiiiiieee e [T e 8,000,000 |...evveennnn 7,980,664
Evergreen Basket of Long Fixed Rate Benefit Street Partners -SERIES 16-

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 11,200,000 |........... 11,202,778 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniiiiiiinens [ 08181B-AS-8 . 9A CLASS BR ......eeevvvviiniienneeni [ 1 e 11,200,000 |........... 11,202,778
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-3 Ltd-SERIES 18-

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 8,000,000 |............ 7,999,552 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininnnniiiiiiieens o 94951D-AC-7 . [BA CLASS ATB .evvvviieieiiiiiieeeeeen [ 1 e 8,000,000 |...evveennnn 7,999,552
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 7,730,356 |............ 7,236,889 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniniiiiiiens foeiiiiiis 05389L-AB-9 . Note B7 ....cceevverriiiiiiiiiiiiiinens [T e 7,730,356 |............ 7,236,889
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared GT Loan Financing | Ltd -SERIES

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 350,000,000 |........... 34,877,847 |......... (82,660,473) [ 09/11/2023 ..... 06/10/2051 ..... 36248M-AJ-6 . [2013-1A CLASS AR ....ovveeeeiiineennns [ 1 e 34,753,639 |........... 34,756,106
Evergreen Basket of Long Fixed Rate KREOCS LENDING | LLC - Senior

57629*GGO .......... [ABS Bank Loans and Corporate Bonds |1 .. ....203,418,210 |..........293,418,210 [09/11/2023 ..... 06/10/2051 ..... 49232#-MM-2 . [Secured Term Facility ... . 203,418,210 |.......... 203,418,210
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-SERIES 18-

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 29,625,378 |........... 29,625,497 |09/11/2023 ..... 06/10/2051 ..... 04941Y-AC-3 . |11A CLASS ATL vvvvveeeiiiiiieeeeens [T [ 29,625,378 |........... 29,625,497
Evergreen Basket of Long Fixed Rate RRPF Engine Leasing Ltd Senior

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 23,982,192 |.......... 23,684,136 |09/11/2023 ..... 06/10/2051 ..... G7332#-AG-8 . [SecUred .........coccuverriiiiiiiinnnnns [ 2 eiiiiiiiiiieiee [ 23,982,192 |...oveeennn 23,684,136
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST 2-SERIES 06-

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiinnnin Joovinnniieiiiiiiienens foeeiiiinns 4,616,170 |............ 4,434,722 109/11/2023 ..... 06/10/2051 ..... 784436-AJ-4 . |7 CLASS B ..evveeeeeiiiieeceeiineeeens [ 1 e 4,616,170 |...oeveeeens 4,434,722
Evergreen Basket of Long Fixed Rate Donaldson Co Inc Senior Unsecured

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 15,198,048 |........... 14,539,935 | 09/11/2023 ..... 06/10/2051 ..... 25763#-AF-7 . Notes ......coovvreeieeriiiiniineniiins [T e 15,198,048 |........... 14,539,935
Evergreen Basket of Long Fixed Rate Green Brick Partners, In Senior

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 11,846,400 |........... 11,181,201 | 09/11/2023 ..... 06/10/2051 ..... 392709-A#-8 . [Unsecured Notes ........ccoovvvvennnes [T oo e 11,846,400 |........... 11,181,201

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii fooviiiiiec e feeeeiies 11,916,853 |........... 11,916,853 |09/11/2023 ..... 06/10/2051 ..... 186858-MN-9 . [Faci l ity ...oeeeveeeeeeeeiiiiiieeeees [ 1 e o 11,916,853 |........... 11,916,853
Evergreen Basket of Long Fixed Rate Tetragon Financial Group (Delaware)

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 ........ccceveeriiiiiinnnnnnns foevenes 225,000,000 |........... 18,079,889 |.......... (58,335,873)| 09/11/2023 ..... 06/10/2051 ..... 88167#-AA-8 . |LLC - Revolver .......ccooeeeevivccns [ 1 oo e 18,000,000 |........... 18,000,000
Evergreen Basket of Long Fixed Rate FIRST EAGLE DIRECT LENDING V-B, LLC|

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeveiiiiiiininnnnins fooviiiiiieiieiieeees feeeeeee 178,710,145 |......... 178,710,145 09/11/2023 ..... 06/10/2051 ..... 32008Z-MM-6 . |- Secured Revolving Loan Facility . [1 ..ooooooiiiiiiiiiiiiiiiinns [ 178,710,145 |......... 178,710,145

VPC ASSET BACKED OPPORTUNISTIC

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

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 29,283,221 |........... 29,283,221 09/11/2023 ..... 06/10/2051 ..... 96269#-M-9 . [Revolving Loan Facility .......cccooo [ 1 oo e 29,283,221 |........... 29,283,221
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2013-2 -OHALF

57629%GF2 ... ABS Bank Loans and Corporate Bonds |1 .. ..25,000,000 |........... 25,005,950 [09/11/2023 ..... 06/10/2051 ..... 67104L-AF-4 . [2013-2A BR ... . ...25,000,000 ... 25,005,950
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-SERIES

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 13,850,000 |........... 13,850,457 (09/11/2023 ..... 06/10/2051 ..... 38137P-AU-4 . [2015-10A CLASS BR .....ooevvinvneenees [T [ 13,850,000 |........... 13,850,457
Evergreen Basket of Long Fixed Rate ALM XIV Ltd-SERIES 14-14A CLASS BR2

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 3,800,000 |............ 3,774,339 | 09/11/2023 ..... 06/10/2051 ..... TA9BBL-AJ-3 . |eeeereeieeeeiieie e [T e 3,800,000 |-..uvvennnn 3,774,339
Evergreen Basket of Long Fixed Rate

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiiininnnnnnns foevinnns 300,000,000 |........... 15,106,434 |.......... (85,034,325)09/11/2023 ..... 06/10/2051 ..... 482500-AJ-4 . | KKR CLO 14 Ltd-KKR 14 BR .........o. [ 1 coeriiiiiiiiien [ 15,000,000 |........... 15,001,320
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-5 LTD-TICP 2016-5A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 5,000,000 |............ 4,999,735 |1 09/11/2023 ..... 06/10/2051 ..... 87248K-AS-3 . AR ...evviiieiiiiiiineeeieeeeeen [T e 5,000,000 |...evveennns 4,999,735
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-SERIES 15-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 1,013,706 |..evvvennnnne 894,650 |09/11/2023 ..... 06/10/2051 ..... 63930F-AC-4 . |1 CLASS B ..evveeeeeiiiieeeeeiiiineenns [ 1 e 1,013,706 |...coouvvnennnn 894,650
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeiiiiiinniinnnins fooviinniieiiiiiiiinees foeeiiiinns 8,350,000 |............ 8,280,645 [09/11/2023 ..... 06/10/2051 ..... 97315T-AG-7 . J2017-1A CR .eeeveiiiiiiiieciciieeeees [T e 8,350,000 [............ 8,280,645
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57629*GES .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie fovvinnniniiiiiiiiiinees foveeiinnns 14,538,833 |........... 14,538,819 |09/11/2023 ..... 06/10/2051 ... 06760G-AA-9 . JCLASS A1 ..vvvvvvviicvnenneeiiiinieenes [ 1o o, 14,538,833 |........... 14,538,819
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Canyon CLO 2021-4 Ltd-CANYC 2021-4A

57629%GES ... ABS Bank Loans and Corporate Bonds ..16,024,025 |........... 16,503,597 [09/11/2023 ..... 06/10/2051 ..... 13877P-AA-5 . |A ... 16,024,025 ... 16,503,597
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1I-SERIES

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 16,200,000 |........... 16,199,514 (09/11/2023 ..... 06/10/2051 ..... 06760J-AE-5 . [2018-2A CLAS A1B ...oouvvveeeneninnns [ 1 [ 16,200,000 |........... 16,199,514
Evergreen Basket of Long Fixed Rate BARINGS CLO LTD 2018-1V-SERIES 18-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 16,000,000 |........... 15,999,952 | 09/11/2023 ..... 06/10/2051 ..... 06760X-AC-8 . J4A CLASS A2 .....evveeeeiiiiieneeenie [T e 16,000,000 |........... 15,999,952
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-1 Ltd-CANYC 2020-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 10,000,000 |............ 9,999,630 |09/11/2023 ..... 06/10/2051 ..... 13876L-AL-1 . BR .eeeeveeiiiiiiieeciiiiiiieececieeeees [ T o 10,000,000 |............ 9,999,630
Evergreen Basket of Long Fixed Rate CARLYLE US CLO 2019-4 LT-CGMS 2019-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 23,836,345 |........... 25,008,250 |09/11/2023 ..... 06/10/2051 ..... 14317V-A0-3 . [AA ATIR e [ T o 23,836,345 |........... 25,008, 250
Evergreen Basket of Long Fixed Rate Bear Mountain Park CLO L-BRMTN

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 15,000,000 |........... 15,059,355 | 09/11/2023 ..... 06/10/2051 ..... 07403C-AC-5 . [2022-TA B ...eveeeeeiiiiieeeeciiiieenens [ 1 e 15,000,000 |........... 15,059, 355
Evergreen Basket of Long Fixed Rate Woodmont 2017-1 Trust-WDMNT 2017-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 15,000,000 |........... 14,983,995 | 09/11/2023 ..... 06/10/2051 ..... 97988P-BA-3 . JATRR ....eeeiiiiiiiiiieeeieeeeeen [T [ 15,000,000 |........... 14,983,995
Evergreen Basket of Long Fixed Rate Woodmont 2017-1 Trust-WDMNT 2017-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 15,000,000 |........... 14,734,035 (09/11/2023 ..... 06/10/2051 ..... 97988P-BE-5 . PBRR ......ceeviiiiiiiiiiieiiiiiiineeeeen [T e 15,000,000 |........... 14,734,035
Evergreen Basket of Long Fixed Rate Woodmont 2017-1 Trust-WDMNT 2017-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 15,000,000 |........... 14,750,400 |09/11/2023 ..... 06/10/2051 ..... 97988P-BG-0 . [CRR .....eeeiiiiiiiiiieieiiiieeeeeeens [T e 15,000,000 |........... 14,750,400
Evergreen Basket of Long Fixed Rate EDvestinU Private Educat-SERIES 19-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 16,116,512 |........... 14,676,219 |09/11/2023 ..... 06/10/2051 ..... 28166G-AB-1 . |A CLASS B ..evveeeeeiiiiieeeeeiineenens [ 1 e 16,116,512 |........... 14,676,219
Evergreen Basket of Long Fixed Rate Ares LXI11 CLO Ltd-ARES 2022-63A

57629%GES ... ABS Bank Loans and Corporate Bonds .. 13,647,185 |........... 14,164,957 09/11/2023 ..... 06/10/2051 ..... 039937-AA-5 . |A1A . ... 13,647,185 ... 14,164,957
Evergreen Basket of Long Fixed Rate Barings Private Credit C-BPCC 2023-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 17,000,000 |........... 17,034,136 |09/11/2023 ..... 06/10/2051 ..... 067930-AC-1 . 1A A2 .evveeeeeiiiiieinceiiiieeeeee [T e 17,000,000 |........... 17,034,136
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2021-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 12,500,000 |........... 12,510,413 (09/11/2023 ..... 06/10/2051 ..... B7116L-AC-8 . [1BA B .evveeeeeeiiiiiiiceiiieeeeeen [ 1 e 12,500,000 |........... 12,510,413
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared ABPCI DIRECT LENDING FUN-ABPCI

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 20,000,000 |........... 20,101,620 (09/11/2023 ..... 06/10/2051 ..... U N 000842-AA-2 . [2023-15A AT ..ooeviiiieeiiiiiieeeeeee [T e 20,000,000 |........... 20,101,620
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared OHA Credit Funding 5 Ltd-OAKC 2020~

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 10,682,296 |........... 11,000,286 | 09/11/2023 ..... 06/10/2051 ..... B7113G-AC-1 . [BA A1 i [ 1 e 10,682,296 |........... 11,000,286
Evergreen Basket of Long Fixed Rate Silver Point Clo 3 Ltd-SPCLO 2023-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 10,000,000 |........... 10,138,510 |09/11/2023 ..... 06/10/2051 ..... 827925-AE-8 . IBAB ..cceiiiiieiiiieeeceieeee [T [ 10,000,000 |........... 10,138,510
Evergreen Basket of Long Fixed Rate Navigator Aircraft ABS L-NAVTR

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,707,952 |........... 10,427,231 (09/11/2023 ..... 06/10/2051 ..... 63943B-AA-1 . J2021-1 A oo [T e 11,707,952 |........... 10,427,231
Evergreen Basket of Long Fixed Rate

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 10,000,000 |........... 10,087,180 | 09/11/2023 ..... 06/10/2051 ..... 69121M-AC-4 . | OR 2023-14A B-0R 2023-14A B ........ [1 cccevreeriiiiiiiiiiiiiiien [ 10,000,000 |........... 10,087, 180
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-SERIES

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 250,000,000 |............ 8,880,536 |......... (76,043,581) [ 09/11/2023 ..... 06/11/2051 ..... 38137P-AS-9 . [2015-10A CLASS AJR ...ooovvvnnnnnennes [T e e 8,800,000 |....evvennnn 8,800,141
Evergreen Basket of Long Fixed Rate X WH REDF2-TSE SELLER, LLC - Term

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 20,000,000 |........... 20,000,000 |09/11/2023 ..... 06/11/2051 ..... 96269#-M-9 . JLoan Facility ....cccoovvvinnnnnnrnncns [ 1o e 20,000,000 |........... 20,000,000
Evergreen Basket of Long Fixed Rate Madison Park Funding XX -SERIES

57629%GD7 ... ABS Bank Loans and Corporate Bonds 7,500,000 |............ 7,499,468 | 09/11/2023 ..... 06/11/2051 ... 55819T-AU-5 . [2016-20A CLASS CR .. ....7,500,000 ... 7,499,468
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 13,900,000 |........... 13,881,179 |09/11/2023 ..... 06/11/2051 ..... 03328Y-AE-4 . J2018-TRA B ....eovveiiiniiininiiiiieens [T [ 13,900,000 |........... 13,881,179
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2019-

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinininiiiiiiiienens feeeiiiins 7,450,000 |............ 6,841,423 (09/11/2023 ..... 06/11/2051 ..... 64034C-AB-5 . |TA B oo [T e 7,450,000 |............ 6,841,423
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2020-1 L-EATON

57629%GD7 ... ABS Bank Loans and Corporate Bonds ..53,338,642 |...........53,508,267 [09/11/2023 ..... 06/11/2051 ... 278300-AJ-7 . [2020-1A AR ... . ...53,338,642 ...53,508,267
Evergreen Basket of Long Fixed Rate Galaxy XXI1 CLO Ltd-GALXY 2016-22A

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 5,350,000 |............ 5,349,791 |1 09/11/2023 ..... 06/11/2051 ..... 36320T-AX-1 . BRR .evveeeeeeiciiiiieecciiiieeeeeee [T e 5,350,000 [............ 5,349,791
Evergreen Basket of Long Fixed Rate Apidos CLO XXXI11-APID 2020-33A AR

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 60,020,000 |........... 60,059,073 (09/11/2023 ..... 06/11/2051 ..... 03768M-AJ=6 . |-eeeereeeeeeeeiieieeeeeiiieeeeeeeeees [T [ 60,020,000 |[........... 60,059,073
Evergreen Basket of Long Fixed Rate

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 32,207,384 |........... 32,270,996 |09/11/2023 ..... 06/11/2051 ..... 282523-AH-2 . | 1828 CLO Ltd-GUGG4 2016-1A A1ST .. [1 .ocveeiiiiiiiiiiiiiiiiiien [ 32,207,384 |........... 32,270,99%
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 12,460,500 |........... 12,182,120 [09/11/2023 ..... 06/11/2051 ... 067600-AU-3 . J1A CR ..eovvevieivinnineiiiiiiiiieiiiiiiee [ ciiviiiiiiiiiiiieciiiiieeeees foeeeeeas 12,460,500 |........... 12,182,120
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GD7 ... ABS Bank Loans and Corporate Bonds ..12,800,000 |........... 12,712,602 [09/11/2023 ..... 06762T-AG-6 . | Babson CLO Ltd/Cayman Islands ..... ...12,800,000 ... 12,712,602
Evergreen Basket of Long Fixed Rate VCP RRL ABS || Ltd-VCRRL 2022-1A B

57629%GD7 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 2,325,313 |..ocnnenns 1,948,906 |09/11/2023 ..... 91B2AX-AE-0 . |eeeeerieieeeeeiiieee e [ 2 e e 2,325,313 [oeeneenne 1,948,906
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57629%GD7 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,400,000 |............ 2,399,902 | 09/11/2023 ..... 05683E-AU-6 . J2A DR ..eoveeiiiiiiiieeiiiiiieeeeeiiiene [ 2 i o 2,400,000 |[............ 2,399,902
Evergreen Basket of Long Fixed Rate Elmwood CLO I11 Ltd-ELMW3 2019-3A

57629%GD7 ......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 2,250,000 |............ 2,252,999 [09/11/2023 ..... 20002H-AS-8 . PR ..ooiiiiiiiieeiiiiieee e [ i o 2,250,000 |............ 2,252,999
Evergreen Basket of Long Fixed Rate Eaton Vance CLO 2020-1 L-EATON

57629%GD7 ......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 2,250,000 |............ 2,250,119 (09/11/2023 ..... 278300-A0-1 . J2020-1A DR ..oooovneviieieiiiiiiiieeees [ 2 i o 2,250,000 |............ 2,250,119
Evergreen Basket of Long Fixed Rate CIFC Funding 2019-1V Ltd-CIFC 2019-

57629%GD7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 14,632,066 |........... 15,006,375 |09/11/2023 ..... A7182X-AL-5 . [AA ATR v | T o 14,632,066 15,006,375
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO-BCC 2020-1A

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .........ccccooviiiinnnnnnne 325,000,000 |.......c... 8,404,751 |........ (103,048,541)| 09/11/2023 ..... 05684D-AG-8 . |B FLOATING .....oovvvvvunvrieneeiinnnes [ 1o e 8,300,000 |-..uvveennnn 8,301,760
Evergreen Basket of Long Fixed Rate Sound Point CLO Il Ltd-SNOPT 2013-

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 8,000,000 |........c... 7,982,416 (09/11/2023 ..... 83608G-A0-9 . |TA AR ...oooiiiiiiiiiieiiiieeeeeens [T e 8,000,000 |...evvvennnn 7,982,416
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -SERIES 18-

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 15,000,000 |........... 14,991,240 (09/11/2023 ..... 05682V-AC-9 . [2A CLASS A2 ..eevveeeeiiiiiieeeeeiie [ 1 e 15,000,000 14,991,240
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccceeiiiiiiniiniiiiis fovnnninniiiiiiiieneens foeeiiinns 149,931,121 |.......... 149,931,115 | 09/11/2023 ..... 04940J-AC-7 . |1 LP - Revolver A2 ......coovcvveeeeees [ 1 i [ 149,931, 121 149,931,115

PCRED LENDING 111 LLC, PCRED
LENDING I11 SPE | LLC and PCRED

Evergreen Basket of Long Fixed Rate LENDING I 11 OFFSHORE LTD.-Term Loan

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 65,509,443 |........... 65,599,443 |09/11/2023 ..... 69324#-MN-7 . J2020-2 .....eevvieiieiiiiiieeeeeieeen [T [ 65,599,443 65,599,443
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2018-

57629%GC9 ... ABS Bank Loans and Corporate Bonds 1,100,000 |............ 1,100,110 |09/11/2023 ..... 08179M-AC-3 . |15A A2A . . .... 1,100,000 ....1,100,110
Evergreen Basket of Long Fixed Rate Allegro

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 5,800,000 |............ 5,771,667 |09/11/2023 ..... 01749B-AC-3 . |eeeerieieeeeeiieiee e [T e 5,800,000 |............ 5,771,667
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 3,200,000 |............ 3,193,363 | 09/11/2023 ..... 06762J-AE-3 . J2021-2A C ..oovvriinriiieeiiinieeeeeen [T e 3,200,000 [............ 3,193,363
Evergreen Basket of Long Fixed Rate

57629%GC9 ... ABS Bank Loans and Corporate Bonds ..32,878,311 |........... 26,886,737 [09/11/2023 ..... 341081-FR-3 . |Florida Power & Light Co-SECURED . ...32,878,311 ...26,886,737
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2018-

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 22,362,273 |........... 23,474,514 109/11/2023 ..... 06761M-AC-1 . |IA B .oooiieiieiiieiiiiieeecciieeeeens [T e 22,362,273 23,474,514
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2019--CANYC

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 5,600,000 |............ 5,599,698 |09/11/2023 ..... 13887W-AN-0 . [2019-2A CR ..oooonnriiiieeiiiiieeeeens [T e 5,600,000 |....cveeennn 5,599,698
Evergreen Basket of Long Fixed Rate Hayfin Kingsland XI Ltd-HAYFN 2019-

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 5,330,000 |............ 5,330,149 | 09/11/2023 ..... 42086N-AJ-7 . JRA BR .eeeeeeiiiiiieeeieeeeeeene [T e 5,330,000 [............ 5,330,149
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,775,301 ..o 4,949,713 1 09/11/2023 ..... 05684C-AL-9 . [BA ATR ..oooiiiiiiiiiieiieeeeeeens [T e 4,775,391 | 4,949,713
Evergreen Basket of Long Fixed Rate OHA Credit Funding 4 Ltd-0AKC 2019-

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 5,100,000 |............ 5,104,029 (09/11/2023 ..... 67008D-AN-3 . J4A CR ..oooeiiiiiiineeiiiieceeeeeens [T e 5,100,000 |....evveenns 5,104,029
Evergreen Basket of Long Fixed Rate Signal Peak CLO 9 Ltd-SPEAK 2021-9A

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinininiiiiiiiienens feeeiiiins 5,047,552 |.....uveenn 6,001,164 |09/11/2023 ..... 826700-AG-4 . [0 wevveeeeiiniiiiieeeiiiieeeeeeiiieeeees [T [ 5,047,852 |..euueennnn 6,001,164
Evergreen Basket of Long Fixed Rate

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 4,300,000 |............ 4,302,786 [09/11/2023 ..... 67707L-AJ-7 . | Oak Hill Credit Partners ........... [1 oo [ 4,300,000 [............ 4,302,786
Evergreen Basket of Long Fixed Rate KVK CLO 2016-1 Ltd-KVK 2016-1A CR2

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 4,200,000 |............ 4,157,198 (09/11/2023 ..... O7314D-AG-3 . |-eeeerreieeeeeiiiiee e [T e 4,200,000 |............ 4,157,198
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2021-

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 4,300,000 |............ 4,300,310 [09/11/2023 ..... 05682E-AG-8 . BA C .evvveeeeeeiiiiieieeeiiiieeeeeeee [T e 4,300,000 [............ 4,300,310
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO XX -NEUB 2015-

57629%GC9 ... ABS Bank Loans and Corporate Bonds ...3,525,000 |............ 3,527,510 [09/11/2023 ..... 64130T-BC-8 . [20A BRR . . ... 3,525,000 .... 3,527,510
Evergreen Basket of Long Fixed Rate Landmark Equity Partners

57629%GC9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 40,000,000 |........... 40,000,000 |09/11/2023 ..... 515095-MI-6 . |- [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 .........ccccociiiciunnnnennn. 325,000,000 |............ 5,904,805 |........ (106,627,559)09/11/2023 ..... 675700-AP-6 . JCLASS CR ...ooevvecvveeeeriiiineneeeeeee [T i o, 5,800,000 |............ 5,799,774
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Voya CLO 2018-2 Ltd-VOYA 2018-2A B1

57629*GB1 .......... [ABS Bank Loans and Corporate Bonds |1 .. ..12,000,000 |........... 12,000,432 (09/11/2023 ..... 06/11/2051 ..... 92917J-AE-7 . |.. ...12,000,000 ... 12,000,432

PC )
LENDING I11 SPE | LLC and PCRED

Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared LENDING |11 OFFSHORE LTD. ,~Term Loan

57629*GB1 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..75,371,240 |........... 75,371,240 [09/11/2023 ..... 06/11/2051 ..... 69324#-M-9 . [Series 2019-1 .. . ...75,371,240 ...75,371,240
Evergreen Basket of Long Fixed Rate Sound Point CLO XXVI Ltd-SNDPT

57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiiies fooviniiniiiiiiiinenens feneiiinns 60,000,000 |........... 59,999,520 |09/11/2023 ..... 06/11/2051 ..... 83614X-A0-4 . [2020-1A AR ...oooviiiriniinniiieeenens [T e 60,000,000 |........... 59,999,520
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2021-

57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiins fooniininniiiiiiiiennens foneiiins 57,701,106 |........... 58,281,597 |09/11/2023 ..... 06/11/2051 ..... B711BL-AA-2 . [1BA A v [ 1 e 57,701,106 |........... 58,281,597
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared OHA Loan Funding 2013-2 ~OHALF

57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 53,185,392 |........... 53,241,502 |09/11/2023 ..... 06/11/2051 ..... U N 67104L-AE-7 . J2013-2A AR ..oooiiiiiiiniiiiiiieneeens [T e 53,185,392 |........... 53,241,502
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57620%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 50,000,000 |........... 48,941,800 (09/11/2023 ..... 06/11/2051 ... [eeeeeeeiiiiie e o [ 17275G-AA-4 . [ CIRUS-2018-1A A .oooinnniiiiiniiees [ T s o 50,000,000 |........... 48,941,800
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 50,000,000 |........... 48,539,550 |09/11/2023 ..... 06/11/2051 ...o. [eeeeeeeiiiiee e o [ 25255A-AA-4 . | DOF 2019-TA A ..oooviiiinninnnnniinns [ 1 e 50,000,000 |........... 48,539,550
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 |1 .......ccccoviiiiiiiniiiiiins foovninniiiiiiiieeeens feneiinns 13,100,000 |........... 13,112,000 |09/11/2023 ..... 06/11/2051 ...o. [eeeeeeeiiiiee e o [ 67008D-AU-7 . A BR ..eeeveiiiiiiieeeiiiieeeeeens [T e 13,100,000 |........... 13,112,000
Evergreen Basket of Long Fixed Rate Vibrant CLO Ltd-SERIES 18-9A CLASS

57620%A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniiniiiss foeinnnnnns 55,000,000 |........... 23,500,000 |........... 13,840,626 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |oecooeciveiiriiiiiinnns foreeenenns (9,659,586) [ 92558V-AC-8 . [A2 ...cevveeieiiiiiiiineeiiieeeeeeene | 1o | 23,500,000 |........... 23,500,212
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiinnnnie fooninnniieiiiiiiienens feeeiiiinns 5,796,556 |............ 5,532,282 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiniriiiiiinns foeiiiiiiiies 78442G-PL-4 . JA CLASS B ..eooeeieiiieeieeeiiiieeeeeen [ 1 e 5,796,556 |............ 5,532,282
Evergreen Basket of Long Fixed Rate Allegro CLO VI Ltd-ALLEG 2017-2A B

57620%A1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 6,400,000 |............ 6,395,309 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eeoecveeiririiiiiinns foeiiiiiiiis 01749B-AB-5 . |eeeereeiieeeeiiiieeeeeiieeeeeeee [T e 6,400,000 |............ 6,395,309
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2018--SERIES 18-

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 7,500,000 |............ 7,501,838 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eeoeieeeiniiiiiiiinns foeiiiiiiiis T73420-AC-7 . A CLASS B oo [T e 7,500,000 |...evveennnn 7,501,838
Evergreen Basket of Long Fixed Rate Newark BSL CLO 1 Ltd-NBCLO 2016-1A

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 6,900,000 |............ 6,905,182 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 65023T-AK-8 . AR ..eeveeiieiiiiiiiieeciieeeen [T e 6,900,000 |....evvennnn 6,905, 182
Evergreen Basket of Long Fixed Rate BABSON CLO LTD 2015-11-SERIES 15-2A

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins foviinniiniiiiiiineees [, 496,718 |.oocvveeennne 496,718 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.ooeeceeeiriiiiiiiinns foeiiiiiiiis 06759F-AD-8 . |CLASS B2R .....oeevvveeneeiniiieneeene [ 1 e 496,718 |.evveeenne 496,718
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins foovinnnniciiiiiineeees feneiiinns 17,000,000 |........... 17,166,260 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 381742-AC-9 . [2019-42RA AR ....oovvvvieiieiiiieeenns [ 1 [ 17,000,000 |........... 17,166,260
Evergreen Basket of Long Fixed Rate

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceiiiiiiinniiniins fooinnnnnns 60,000,000 |............ 1,628,810 |........... (8,945,141)(04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococoreiiiiiiiiinnnns foenenne (10,537,730) [F7701#-AA-5 . | SFR FTTH SAS Term Loan ........ccceee |2 wovieiiiiiiinineiiiiiinneeeis foeeeeinnnns 1,628,810 |............ 1,592,589
Evergreen Basket of Long Fixed Rate

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 18,500,000 |........... 18,418,859 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 50188G-AX-1 . | LOM XVITT LP-LCM 18A AR .....occcee [ 1 i [ 18,500,000 |........... 18,418,859
Evergreen Basket of Long Fixed Rate Flatiron Clo 17 Ltd-FLAT 2017-1A BR|

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 7,500,000 |............ 7,494,210 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 33882G-AG-3 . |-eeeerriieeeeeiiieee e [T 7,500,000 |............ 7,494,210
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2014-

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,700,000 |............ 4,703,483 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 67707C-AU-2 . J1ORA CR ...evvvveeeeeiiiiienecciieeees [T e 4,700,000 |...evveennns 4,703,483
Evergreen Basket of Long Fixed Rate MYERS PARK CLO LTD-MYERS 2018-1A A2

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 2,000,000 |............ 2,000,000 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis B2848F-AC-6 . |oeeurreeeeeeeiiiiee e [T e 2,000,000 |............ 2,000,000
Evergreen Basket of Long Fixed Rate

57629%AV3 ... ABS Bank Loans and Corporate Bonds |1 .. ... 4,967,949 |... ....5,002,635 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 25654#-AA-0 . [Dodger Tickets LLC Senior Secured .... 4,967,949 .... 5,002,635
Evergreen Basket of Long Fixed Rate

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 8,000,000 |........c... 8,037,120 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 75009J-AB-7 . |Rad CLO 17 Ltd-RAD 2022-17A BY ... [1 .cccvveriiiiiiiiiieiiiines o 8,000,000 |...evveennnn 8,037,120
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57620%AV3 ... ABS Bank Loans and Corporate Bonds |1 .. ..40,194,608 |...........40,187,132 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 38179N-AB-0 . [2024-71A A ... ...40,194,608 ...40,187,132
Evergreen Basket of Long Fixed Rate Sounds Point

57620%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiiniiiss foeinnnnnns 55,000,000 |........... 25,266,388 |........... 15,507,919 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |oecoovciveniiiiiiiinnns foreeennnns (9,732,344)| 83609Y-AC-0 . [3RA CLASS A ..ooooviiiiiiiiiiiiniieens L U R 25,266,388 |........... 25,240,263
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57620%AX9 ... ABS Bank Loans and Corporate Bonds |1 .. ...5,085,290 |............ 4,838,114 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 784426-QA-7 . |6 CLASS B .... ... 5,085,290 ....4,838,114
Evergreen Basket of Long Fixed Rate ABPCI Direct

57620%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiiniiiiiins foovinninniiiiiiiieeeens foneiiinns 15,000,000 |........... 15,186,075 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.oeocceeeiriniiiiiinns foeiiiiiiiis 000849-AC-3 . [2023-16A B .....oooeuvveeeeeeiinineenees [T e 15,000,000 |........... 15,186,075
Evergreen Basket of Long Fixed Rate Elmwood CLO |1 Ltd-ELMI2 2019-2A BR

57620%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiies foovininniciiiiiineeens foneiiinns 15,000,000 |........... 15,015,315 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriniiiinnnns foeiiiiiiiis 20001L-AN=T . e [T [ 15,000,000 [........... 15,015,315
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiinniniiiies |ovviiinnniiiiiiiiiiiiess foeeiiinnns 5,900,000 |............ 5,900,348 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap ~ OTC SOFR ... |..oecoveerriiiiiinnnns foviiiiiiiiiiiiniiinns 40436X-AG-2 . 2014 CLASS BR ......eccoevveveeviccnnnns [T i o, 5,900,000 [............ 5,900,348
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Evergreen Basket of Long Fixed Rate ARES XLVI1 CLO Ltd-SERIES 18-47A

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiinniniiins fooinnnnnns 55,000,000 |........... 25,900,000 |........... 16,128,884 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |oecooeciveiiiiiiiiinnns foreeenenns (9,732,344)| 04016V-AC-9 . [CLASS A2 ....evvvveeeeiiiiiieieeeiineees | T s o 25,900,000 |........... 25,861,228
Evergreen Basket of Long Fixed Rate ANCHORAGE CAPITAL CLO 20-SERIES 13-

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |............ 9,999,490 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 033202-AS-2 . |1A CLASS AR ....eovveiiiiiiiieeniicnns [ 1 [ 10,000,000 |............ 9,999,490
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019~

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 10,900,000 |........... 10,901,581 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 38138D-AS-5 . [BA CR .eeovriiiiiiiieeiiiiececeeeees [T e 10,900,000 |........... 10,901,581
Evergreen Basket of Long Fixed Rate Elmwood CLO Il Ltd-ELMI2 2019-2A CR

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininnnnin foovinnniniiiiiiiienens foeeiiiinns 5,000,000 |............ 5,002,000 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 29001L-A0-4 . [oeeeereeeieieeieeeeree e [ T o 5,000,000 |-..evveennns 5,002,000
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2017-

57629*AY7 .......... |ABS Bank Loans and Corporate Bonds |1 .. 2,575,000 |............ 2,577,057 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 08179H-AC-4 . |12A B ... ... 2,575,000 ....2,577,057
Evergreen Basket of Long Fixed Rate Canyon Capita

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,000,000 |............ 1,000,959 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eeoeieeeiniiiiiiiinns foeiiiiiiiis 13876J-AE-2 . [IRAB oo [ T e 1,000,000 |............ 1,000,959
Evergreen Basket of Long Fixed Rate Lam Research Corp-SENIOR UNSECURED

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 6,476,152 |............ 6,293,486 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |ooooeceeeiniriiiiiinns foeiiiiiiiis 512807-AU-2 . |eeeeeieeeeeeeieeee e [T e 6,476,152 |............ 6,293,486
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,000,000 |............ 5,018,930 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 55819F-AE-1 . B5A B1 ..oooviiiiiiiiiiiiiiiiieencciens [ 1 e 5,000,000 |...evveennns 5,018,930
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiinnnniiiss fooinnnnnns 55,000,000 |........... 20,812,500 |........... 11,307,808 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |oecoovciveniiiiiiiinnns foreeennnns (9,615,998) [ 06763H-AC-0 . [2022-4A B ......evvvvveeiiniiienceiis | 1 | 20,812,500 |........... 20,923,805
Evergreen Basket of Long Fixed Rate TICP CLO V 2016-1 Ltd-TICP 2016-5A

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 9,950,158 |........... 10,122,799 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 87248K-AJ-3 . AR oo [T 9,950,158 |........... 10,122,799
Evergreen Basket of Long Fixed Rate BALLYROCK CLO 2018-1 LTD-SERIES

57629%AUS ... ABS Bank Loans and Corporate Bonds |1 .. .. 13,741,254 |........... 13,900,375 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 05875H-AC-7 . [2018-1A CLASS A2 . ... 13,741,254 ... 13,900,375
Evergreen Basket of Long Fixed Rate WYERS PARK CLO LTD-

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 1,000,000 |............ 1,000,000 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eeoecveeiririiiiiinns foeiiiiiiiis B2848F-AC-6 . |oeeurreeeeeeeiiiiee e [T e 1,000,000 |....ccvnnens 1,000,000
Evergreen Basket of Long Fixed Rate

57620%AU5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 5,500,000 |............ 5,501,172 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eeoeieeeiniiiiiiiinns foeiiiiiiiis 48661N-AE-8 . | KAYNE CLO-SERIES 19-6A CLASS BY .. [1 .oovvveiiiiiiiiiiiiiiiiines o 5,500,000 [............ 5,501,172
Evergreen Basket of Long Fixed Rate

57629%AU5 .......... ABS Bank Loans and Corporate Bonds [ 1 ...oceeevviniviiiniiiiiiiinnns Joonreiiiiiiiiiciiinieins e, 5,846,670 |.....oeeenn. 6,012,207 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap = OTC SOFR ..... [oeveeeiireiiinniiininne oo 25654#-AB-8 . [Dodger Tickets LLC Senior Secured |1 ..coeeveveirviiniviininiinines fooreeninenns 5,846,670 |............ 6,012,207
Evergreen Basket of Long Fixed Rate Marble Point CLO XI Ltd-MP11 2017-

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiininies fooinnnnnns 60,000,000 |........... 15,814,594 |............ 5,336,940 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.occcoreeiiriiiiiinnnns foeeenne (10,490, 179) [ 56607F-AA-3 . [2A A ..eevveeiiiniiiieeiiiiinneeeeeiene | 1o | 15,814,594 |........... 15,827,119
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 04-

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiiiiiinnnin Jooviinniniiiiiiiienens feeeiiiinns 4,569,909 |............ 3,889,440 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 66704J-BD-9 . 2 CLASS B ..eeeeeeiiieiieeeiiiieneneens [ 1 e 4,569,909 |............ 3,889,440
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 05-

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 4,029,336 |.....oeeeenn 3,403,260 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeiuveeiriiiiiiinnns foniiiiiiiis 66704J-BK-3 . |1 CLASS B ...evveeeeiinieneeciiineeenns [ 1 e 4,029,336 |....coeeeee 3,403,260
Evergreen Basket of Long Fixed Rate Wellfleet CLO Ltd-SERIES 18-1A

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 3,500,000 |............ 3,495,748 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 949500-AC-5 . JCLASS B ..evvviiieieeiiiiieeeeciieees [T e 3,500,000 [............ 3,495,748
Evergreen Basket of Long Fixed Rate Crestline Denali CLO Ltd-SERIES

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 3,200,000 |............ 3,190,346 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeiuveeiriiiiiiinnns foniiiiiiiis 22615E-AE-0 . J2018-1A CLASS C ..ooovvnnvrieeneiinens [ 1o e 3,200,000 [............ 3,190,346
Evergreen Basket of Long Fixed Rate NYERS PARK CLO LTD-HYERS 2018-1A A2

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,000,000 |............ 2,000,000 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis B2848F-AC-6 . |oeeurreeeeeeeiiiiee e [T 2,000,000 |............ 2,000,000
Evergreen Basket of Long Fixed Rate Highbridge Loan Manageme-SERIES 4A-

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 11,900,000 |........... 11,002,451 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 44330G-AE-3 . 2014 CLASS AR .....ovvvvveviiiieeenees [T e 11,900,000 |........... 11,902,451
Evergreen Basket of Long Fixed Rate H.H.1. HULL NO. $856 L.L Guaranteed

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 6,918,750 |............ 6,549,559 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 404250-AA-3 . Notes ......ooiiiiiiiiiiiiiiiiiieeeens [T 6,918,750 |............ 6,549,559
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 4,441,625 |............ 4,340,409 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.ooocceeeiriiiiiiiinns foeiiiiiiiis 46655H-AF-0 . [2022-11 C weooveeiniiiieeeiiiiieeeeeen [ 1 e 4,441,625 |.......... 4,340,409
Evergreen Basket of Long Fixed Rate

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 85,000,000 |........... 85,015,300 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.ooocoeeeiiiiiiiiiinns foeiiiiiiiis 481952-AA-7 . | KKR CLO 50 Ltd-KKR 2024-50A A ..... [1 cccvrriiiiiiiiiniiiiiiiien foes 85,000,000 [........... 85,015,300
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Allegro CLO VII Ltd-ALLEG 2018-1A

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoevviiiiinnnnnnnns |oeninns 225,000,000 |........... 30,431,079 |......... (46,888,201)[09/11/2023 ..... 06/11/2051 ..ev fereereeeeiee e [ 72,528 |.......... (77,257,529) | 01750C-AA=1 . [A oooerriiiieiiiiieieecciieeeeceeeene | T o 30,358,551 |........... 30,369,328
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 152,702 | 152,765 | 09/11/2023 ..... 06/11/2051 ... U N 4825001-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR .......... [ 1 oo e 152,702 |.oooiiiiienns 152,765
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared Carlyle Global Market St-CGMS 2014-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 5,000,000 |............ 5,001,010 |09/11/2023 ..... 06/11/2051 ... [eeeeeeeiiiiee e o [ 14314L-AE-5 . |2RA A2 oo [ T e 5,000,000 |...evveennns 5,001,010
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Nelnet Student Loan Trus-NSLT 2020~

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinninnnnin Joovinnniiniiiiiiienens foeeiiiinns 2,500,000 |............ 2,503,214 109/11/2023 ..... 08/11/2051 ...o. [eeeeeeeiiiieeeeeieie e o [ 64032V-AB-5 . [BA B ..cceriiiiiiiiiiiiieeeieeeee [T e 2,500,000 [............ 2,503,214

VPC SPECIALTY LENDING INVESTMENTS

Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared INTERWEDIATE, L.P. - Secured

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeiiiiiiiiieiiiies |ooiiiniieiiiiiiiieeees foeeeiiees 49,995,090 |........... 49,995,090 |09/11/2023 ..... 06/11/2051 ..oe. |oveiiiiiiiiiiiiiiiiiiie i siiies [oiieieesisiiiiieessees |oereiiieee s 91831Z-MM-5 . Revolving Loan Facility ......cccooooe [ 1 coiiiiiiiiiiiinnniiiiiiiee foeeee 49,995,090 |........... 49,995,090
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GA3 ... ABS Bank Loans and Corporate Bonds ..96,712,093 |...........96,762,828 [09/11/2023 ..... 06/11/2051 ..... 72403Z-Ns-9 . | PIONEERS GATE LLC 2021-1 CFCC ..... ...96,712,093 ...96,762,828
Evergreen Basket of Long Fixed Rate Benefit Street Partners -SERIES 18-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 13,400,000 |........... 13,373,790 (09/11/2023 ..... 06/11/2051 ..... 08179L-AC-5 . |14A CLASS A2 ....eovvevvinnniinnniicnns [ 1 e 13,400,000 |........... 13,373,790
Evergreen Basket of Long Fixed Rate OHA Credit Funding 1 LTD-SERIES 18-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,000,000 |........c... 8,000,936 |09/11/2023 ..... 06/11/2051 ... B7116W-AG-5 . [1A CLASS B ..eeoeviiiiiiieiiiiieeenes [T e 8,000,000 |...evveennnn 8,000,936
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 1 L-DCLO 2021-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 7,100,000 |.....vveeens 7,100,767 | 09/11/2023 ..... 06/11/2051 ..... 25255D-AE-0 . 1A A2 eeeviiiieiiiiiinneeieeneeee [T e 7,100,000 |...evveenns 7,100,767
Evergreen Basket of Long Fixed Rate Mesa Air Group, Inc. Class A Notes

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 20,470,942 |........... 19,048,006 |09/11/2023 ..... 06/11/2051 ..... 590488-AA-6 . |-oeeurriiieeeeeiiiee e [ 2 e [ 20,470,942 |........... 19,048,096
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 56,000,000 |........... 56,000,000 |09/11/2023 ..... 06/11/2051 ..... 515095-MI-6 . |- [T [ 56,000,000 |........... 56,000,000
Evergreen Basket of Long Fixed Rate MADISON PARK FUNDING XX1-MDPK 2018-

57620*F79 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiinninnnnnns |oevinns 250,000,000 |........... 14,080,568 |......... (71,471,528) [ 09/11/2023 ..... 06/11/2051 ..... 558200-AE-5 . J29A A2 ..o [T [ 14,000,000 |........... 13,999,566
Evergreen Basket of Long Fixed Rate DRYDEN 64 CLO LTD-DRSLF 2018-64A A

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 21,525,484 |........... 21,525,354 |09/11/2023 ..... 06/11/2051 ..... 26251L-AC-8 . |eeeerreiieeeeeiiiee e [T [ 21,525,484 |........... 21,525,354
Evergreen Basket of Long Fixed Rate Regatta X Funding Ltd-SERIES 2017-

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 13,100,000 |........... 13,099,332 | 09/11/2023 ..... 06/11/2051 ..... 75884B-AC-2 . [BA CLASS B ..oooovuvviieneiiiiiiieeneens [T e 13,100,000 |........... 13,099,332
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-ATCLO

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,700,000 |............ 4,700,005 |09/11/2023 ..... 06/11/2051 ... 04942J-AE-1 . J2018-10A B ..ovveeieeiiiiiiieceiens [T e 4,700,000 |...evveennns 4,700,005
Evergreen Basket of Long Fixed Rate

57629*FZ79 ... ABS Bank Loans and Corporate Bonds 7,000,000 |............ 6,869,653 (09/11/2023 ..... 06/11/2051 ..... 94950C-AG-1 . | Wellfleet CLO Ltd-WELF 2021-1A C . ....7,000,000 ....6,869,653

Invesco CMI Investments MM, LLC -

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

57629*FZ79 .......... ABS Bank Loans and Corporate Bonds |1 ......cccooviiiiiiiiiiiiiiiies fooviiineeicciieeeeee feeeiees 128,265,550 |.......... 128,265,550 |09/11/2023 ..... 06/11/2051 ..... 46143#-MI-6 . [Series 2020-1 .......ccoociiieinriiiies [ 2 i [ 128,265,550 |.......... 128,265,550
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Joviiiinee e feeeeeies 31,600,000 |........... 31,045,294 |09/11/2023 ..... 06/11/2051 ..... 06760H-AE-6 . |IA A2 ..o [ 1 e 31,600,000 |........... 31,045,294
Evergreen Basket of Long Fixed Rate

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 27,265,914 |........... 27,043,825 | 09/11/2023 ..... 06/11/2051 ..... 62983P-AA-3 . | Nakilat Inc-SECURED BOND ............ [1 cocereiiiiiiiiiiiiiien [ 27,265,914 |........... 27,043,825

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,000,000 |........... 11,000,000 | 09/11/2023 ..... 06/11/2051 ..... 186858-MN-9 . [Faci lity .....oooveuvveeenriiiiiinnens [ 1 o 11,000,000 |........... 11,000,000
Evergreen Basket of Long Fixed Rate Antares CLO 2019-2 LTD-ANTR 2019-2A

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinniinnnns |oevinns 100,000,000 |........... 65,012,875 |........... 59,286,439 |09/05/2023 ..... 03/05/2034 ..... 03665Y-AN-5 . JATR ..o [T [ 65,000,000 [........... 64,978,680
Evergreen Basket of Long Fixed Rate KKR FINANCIAL CLO LTD-SERIES 13-1A

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 4,920,000 |............ 4,921,333 | 09/05/2023 ..... 03/05/2034 ..... 4824V-AS-0 . JCLASS BR ...evvvieiiiiiinieciiiiieeeees [T e 4,920,000 |............ 4,921,333
Evergreen Basket of Long Fixed Rate Carlyle US CLO 2021-10 L-CGMS 2021-

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 16,099,770 |........... 16,860,144 |09/05/2023 ..... 03/05/2034 ..... 14316Y-AA-3 . [10A A oo [ T o 16,009,770 |........... 16,860, 144
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2019-

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiins foonininniiiiiiiieeeens foneiiinns 13,700,000 |........... 13,674,724 [09/05/2023 ..... 03/05/2034 ..... 05682L-AL-1 . J2A BR .eeveeeeiiiiiiieeeciiieeeeeeiens [T e 13,700,000 |........... 13,674,724
Evergreen Basket of Long Fixed Rate

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 8,050,000 |............ 8,049,871 |09/05/2023 ..... 03/05/2034 ..... 48252R-A0-7 . | KKR Clo 24 Ltd-KKR 24 BR ........co. [ 1 cooeiiiiiiiiiiiinn o 8,050,000 |....evennnn 8,049,871
Evergreen Basket of Long Fixed Rate

57629*BD2 ... ABS Bank Loans and Corporate Bonds 7,000,000 |............ 7,002,905 [09/05/2023 ..... 03/05/2034 ..... 4825011-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR .... ....7,000,000 ... 7,002,905
Evergreen Basket of Long Fixed Rate

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 25,000,000 |........... 25,126,675 | 09/05/2023 ..... 03/05/2034 ..... 69121M-AA-8 . | OWIL ROCK CLO LTD-OR 2023-14A A ... [1 «ccvreiiiiiiiiiniiiiiiiien feeees 25,000,000 [........... 25,126,675
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2022-

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 10,000,000 |........... 10,065,020 |09/05/2023 ..... 03/05/2034 ..... 05685J-AS-8 . BA DR ..eoeiiiiiiiieieciiiiieeeeiiines [ 2 i [ 10,000,000 |........... 10,065,020
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared BlueMountain CLO XXX Ltd-BLUEM

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccveiiiiiiiiinnnnie Jooviiniiniiiiiiiienens feeeiiiinns 3,000,000 |............ 2,985,339 |09/05/2023 ..... 03/05/2034 ..... U N 096300-AN-1 . J2020-30A BR .......eevvveevicineenneenes [T e 3,000,000 |-..uvveennns 2,985,339
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings OLO Ltd 2018-1-SERIES 18-1A

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 1,650,000 |........c... 1,625,069 |09/05/2023 ..... 03/05/2034 ... [eeeeeeeiiiiee e e [ 06760G-AD-3 . [CLASS C ..evvvvvveeiiiiiiieiiiiiiiieees [ 2 i o 1,650,000 |............ 1,625,069
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Fort Benning Family Comm-UNSECURED

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiininnnnnns foeninnns 100,000,000 |........... 17,044,632 |........... 15,270,076 |09/05/2023 ..... 03/05/2034 ... [eeeeeeeiiiiee e e 12,871 .o (5,675,970)  346845-AC-4 . |..vvveeeeeeiiiiieeeeiiiiieceeieeeeee | 1 | 17,031,761 |........... 20,946,046
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie fovviinnneiiiiiiiiiinees foveeiinnns 21,684,559 |........... 20,982,112 | 09/05/2023 ..... 03/05/2034 ... |eeeeieiiiiieeiieiiiiiie e eeeeins oieeee e | 55921Q-AA-0 . |Magna Imperio Systems Co-SECURED . |1 ...covvvivivveriiiiiiinnnns foeeninns 21,684,559 |........... 20,982, 112
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Sixth Street CLO-SIXST 2021-20A A1

57629*BC4 ... ABS Bank Loans and Corporate Bonds ..18,300,000 |........... 18,314,347 [09/05/2023 ..... 03/05/2034 ..... 830120-AA-2 . |.. . ...18,300,000 ... 18,314,347
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-SERIES 18-

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 9,400,000 |............ 9,324,781 [09/05/2023 ..... 03/05/2034 ..... 88434H-AE-3 . J2A CLASS A2 ..eevvveeiiiiiiiieneeee [ 1 e 9,400,000 [............ 9,324,781
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXX Ltd-BLUEM

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,700,000 |............ 3,681,918 |09/05/2023 ..... 03/05/2034 ..... 096300-AN-1 . J2020-30A BR .......eevvveeviinnienneenes [T e 3,700,000 |...uvveennnn 3,681,918
Evergreen Basket of Long Fixed Rate ARES XXXIIR CLO LTD-SERIES 14-32RA

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 13,625,000 |........... 13,617,479 |09/05/2023 ..... 03/05/2034 ..... 04017E-AE-2 . |CLASS ATB ..evveeeiiiiiieiceciiieeeees [ 1 e 13,625,000 |........... 13,617,479
Evergreen Basket of Long Fixed Rate ACCESS GROUP INC-SERIES 2015-1

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,536,577 |[...eeennnn. 1,542,196 |09/05/2023 ..... 03/05/2034 ..... 00435T-AB=7 . JCLASS B ..ovvvvieeieeiiiiiieneciieeens [T e 1,536,577 |.ccvveennn 1,542,196
Evergreen Basket of Long Fixed Rate CIFC Funding 2021-1 Ltd-CIFC 2021-

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,600,000 |............ 5,602,514 [09/05/2023 ..... 03/05/2034 ..... 12563E-AC-7 . [TA B weoveiiiiiiiiceiiiiieececceeeeens [T e 5,600,000 |....cvvennnn 5,602,514
Evergreen Basket of Long Fixed Rate

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 5,500,000 |............ 5,458,475 | 09/05/2023 ..... 03/05/2034 ..... 48661A-AN-6 . | KAYNE CLO | Ltd-KAYNE 2018-1A CR . [1 .ocvvreriiiiiiiiiiiiiiiine [ 5,500,000 [............ 5,458,475
Evergreen Basket of Long Fixed Rate

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 4,182,292 |.....oeeen 4,050,671 |09/05/2023 ..... 03/05/2034 ..... 91159H-HR-4 . | US Bancorp-SENIOR UNSECURED ........ [1 .occiiiiiiiiiiiiiiiiiiinns e 4,182,292 |.......e. 4,050,671
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 6,900,000 |............ 6,933,313 | 09/05/2023 ..... 03/05/2034 ..... 06762V-AC-0 . 2022-3A B ......oovurriiieeiiiieeeeeen [T e 6,900,000 |....evvennns 6,933,313
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2018--SERIES 18-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 125,000,000 |........... 45,878,586 |........... 36,268,510 (08/21/2023 ..... 05/19/2034 ..... T73420-AA-1 . A CLASS A oo [T e 45,839,438 |........... 45,923,860
Evergreen Basket of Long Fixed Rate Neuberger Berman CLO Ltd-NEUB 2018-

57629*BF7 .......... |ABS Bank Loans and Corporate Bonds 7,000,000 |............ 7,000,042 (08/21/2023 ..... 05/19/2034 ..... 64130P-AE-3 . |28A B ... |1 ....7,000,000 .... 7,000,042
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2021-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 15,000,000 |........... 14,897,445 (08/21/2023 ..... 05/19/2034 ..... 13B77E-AE-2 . [TA B weeeeeiiiiiiiiiciiiiieencccieeees [ T o 15,000,000 |........... 14,897,445
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2019-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 6,945,754 |............ 7,101,605 |08/21/2023 ..... 05/19/2034 ..... B41320-AN-5 . IBIA AR oooiiiiiiiiiieeneeeeeeens [T e 6,945,754 |............ 7,101,605
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared ARES CLO Ltd-SERIES 18-28RA CLASS B

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 16,000,000 |........... 16,005,664 |08/21/2023 ..... 05/19/2034 ..... U N 040170-AE-5 . |.. JR I P N 16,000,000 |........... 16,005,664
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared BETHPAGE PARK CLO LTD-BETHP 2021-1A

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 6,750,000 |............ 6,750,682 |08/21/2023 ..... 05/19/2034 ..... 087598-AC-2 . B -evvveeeeiiiiniiieeeiiinieeeeeeineenes [T e 6,750,000 |.....eeennnn 6,750,682
Evergreen Basket of Long Fixed Rate Kayne CLO 4 Ltd-SERIES 19-4A CLASS

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,800,000 |............ 2,800,395 (08/21/2023 ..... 05/19/2034 ..... 48661Y-AA-2 . BT weeeeiiiiiiiiiieciieeeeeeieeen [T [ 2,800,000 |...uvveennnn 2,800,395
Evergreen Basket of Long Fixed Rate Magna International Inc-SR

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,088,668 |........... 10,883,449 (08/21/2023 ..... 05/19/2034 ..... 559222-AR-5 .. JUNSECURED ........covevviummnenneniinnnns [ 1o [ 11,088,668 |........... 10,883,449
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 5,922,166 |............ 5,741,232 | 08/21/2023 ..... 05/19/2034 ..... 46655H-AH-6 . [2022-11 D ..ooveeiiiiiiieceiiieeeneen [T e 5,922,166 |............ 5,741,232
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2012-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 14,511,201 |........... 14,613,608 |08/21/2023 ..... 05/19/2034 ..... 64033A-AB-0 . A B ..cciiiiiiiiiiiiieeiieeeen [T [ 14,511,201 [........... 14,613,608
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1 Ltd-CIFC 2018-

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiniinniiiiss fooinnnnnns 85,000,000 |........... 21,600,183 |........... 15,809,510 |08/09/2023 ..... 05/09/2034 ..... 12551R-AA-6 . [TA A weeeriiiiiiiieiiiiiecncccees [ T o 21,581,874 |........... 21,594,197
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A

57629*BP5 ... ABS Bank Loans and Corporate Bonds 5,650,000 |............ 5,650,418 | 08/09/2023 ..... 05/09/2034 ..... 50184N-AN-2 . |CLASS BR ... 5,650,000 ....5,650,418
Evergreen Basket of Long Fixed Rate ARES L CLO Ltd-SERIES 19-53A CLASS

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 5,693,253 |............ 5,663,595 | 08/09/2023 ..... 05/09/2034 ..... 04009G-AE=7 . B evvveeeeienrrnnieeeiiiieeeeeeenneeees [T e 5,593,253 |....eueennnn 5,663,595
Evergreen Basket of Long Fixed Rate KVK CLO 2016-1 Ltd-KVK 2016-1A BR2

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinininiiiiiiiienens feeeiiiins 6,400,000 |............ 6,367,846 |08/09/2023 ..... 05/09/2034 ..... O73M4D-AE-8 . |eeeerrieeeeeeeiiieee e [T e 6,400,000 |.....oeeunnn 6,367,846
Evergreen Basket of Long Fixed Rate ROCKFORD TOWER CLO 2018--ROCKT

57629*BP5 ... ABS Bank Loans and Corporate Bonds ..18,752,084 |...........18,789,604 (08/09/2023 ..... 05/09/2034 ..... TT342K-AA-8 . [2018-2A A ... . ... 18,752,084 ...18,789,604
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -SERIES 1A

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 3,900,000 |............ 3,836,793 (08/09/2023 ..... 05/09/2034 ..... 05683L-AG-1 . [CLASS C .evvvveveeiiiieiieeeiiiieeeees [T e 3,900,000 [............ 3,836,793
Evergreen Basket of Long Fixed Rate Carlyle Aviation Runway PDP Fund LP

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 45,837,500 |........... 45,837,500 |08/09/2023 ..... 05/09/2034 ..... 14308@-MM-7 . |- Revolving Promissary Note ........ |1 .ocoiiiiiiiiiiiiiinniniiis foiinenns 45,837,500 |........... 45,837,500
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-MDPK 2022-

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 5,000,000 |............ 5,018,930 (08/09/2023 ..... 05/09/2034 ..... 85819F-AE-1 . B5A B1 ..oooeiiiiiiiiiiciiiiieeecciens [ 1 e 5,000,000 |...uvveennnn 5,018,930
Evergreen Basket of Long Fixed Rate Madison Park Funding XVI-MDPK 2015-

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiinnniiiiiies Jooiinnnnns 55,000,000 |........... 10,016,577 |............ 4,905,959 |07/06/2023 ..... 10/06/2034 ..... 55819B-AN-0 . J18ABR ...oovevvevveeneeiiiiiieeneeiieee [ 1 i o, 10,000,000 |........... 10,000,270
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings OLO Ltd 2018-1-SERIES 18-1A

57629%CG4 ... ABS Bank Loans and Corporate Bonds ..20,100,000 |...........20,103,116 [07/06/2023 ..... 10/06/2034 ..... 06760G-AB-7 . |CLASS A2 ...20,100,000 ...20,103,116
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2017--ROCKT

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 18,206,734 |........... 18,286,880 | 07/06/2023 ..... 10/06/2034 ..... TT341D-AA-5 . JR017-3A A e [ 1 [ 18,206,734 |........... 18,286,880
Evergreen Basket of Long Fixed Rate ATLAS SENIOR LOAN FUND L-SERIES 17-

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,100,000 |............ 3,100,549 (07/06/2023 ..... 10/06/2034 ..... 04943A-AG-4 . [BA CLASS C ..oovvnnvveeeinciiiiieeeeees [T e 3,100,000 |-..evveenns 3,100,549
Evergreen Basket of Long Fixed Rate

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 7,539,425 |............ 7,274,741 (07/06/2023 ..... 10/06/2034 ..... 172967-L0-9 . [Citigroup Inc-SENIOR UNSECURED ... 1 ..ocevvririiiiiiiiiiniiiinins o 7,530,425 |............ 7,274,741
Evergreen Basket of Long Fixed Rate MidOcean Credit CLO XII -MIDO 2023-

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 100,000,000 |........... 78,036,496 |........... 42,884,627 |09/18/2023 ..... 06/16/2051 ..... 59803T-AQ-4 . [12A ATR ..o [T e 78,000,000 |........... 78,013,728
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 3,969,663 |............ 3,881,388 |09/18/2023 ..... 06/16/2051 ..... F7701#-AA-5 . | SFR FTTH SAS Term Loan ..........ccee [2 coveviiriiiiiinininiiinenne o 3,969,663 |............ 3,881,388
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 2,065,885 |............ 2,142,139 |09/18/2023 ..... 06/16/2051 ..... 429827-AS-7 . J2004-1 CLASS B2 ......oevvvevvvnnnnnns [T e 2,065,885 |............ 2,142,139
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 10,200,000 |........... 10,200,347 |09/18/2023 ..... 06/16/2051 ..... 00889B-AB-7 . | Aimco CDO-AIMCO 2021-15A B ..o [ 1 ceeeiiiiiiiiiiiiiiiien [ 10,200,000 |........... 10,200,347
Evergreen Basket of Long Fixed Rate Madison Park Funding XVI-MDPK 2015-

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 19,146,754 |........... 19,326,754 (09/18/2023 ..... 06/16/2051 ..... 55818Y-BN-0 . [17A AR2 ....oevvveeieiiiiiiieceecnens [T e 19,146,754 |........... 19,326,754
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 20,500,000 |........... 20,500,041 (09/18/2023 ..... 06/16/2051 ..... 449272-AA-1 . | 1CG US CLO Ltd-1CG 2021-4A A1 ... [1 cocvveiiiiiiiiiiiiiiiien [ 20,500,000 |[........... 20,500,041
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2014-

57620%FY2 ... ABS Bank Loans and Corporate Bonds ..20,000,000 |...........20,016,680 [09/18/2023 ..... 06/16/2051 ..... 67707C-AS-7 . |10RA BR . . ...20,000,000 ...20,016,680
Evergreen Basket of Long Fixed Rate ASSURANT

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 8,700,000 |............ 8,601,222 09/18/2023 ..... 06/16/2051 ..... 33836J-AE-9 . |eeeeiiiieeeeeiiee e [T e 8,700,000 |....vvvennnn 8,691,222

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Joviiiinee e feeeeeies 12,000,000 |........... 12,000,000 | 09/18/2023 ..... 06/16/2051 ..... 186858-MN-9 . [Faci l ity ...oeeeveeeeeeeeiiiiiieeeeees [ 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 ........ccceveeriiiiiinnnnnnns foevenes 250,000,000 |........... 17,614,520 |......... (68,714,804) [ 09/18/2023 ..... 06/16/2051 ..... 29002H-AN-9 . JBR oo [ T [ 17,523,371 |........... 17,716,266
Evergreen Basket of Long Fixed Rate BAIN CAPITAL CREDIT CLO -SERIES 18-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiinnriiii foviiiieee e feeeeiis 45,889,103 |........... 46,040,328 | 09/18/2023 ..... 06/16/2051 ..... 05682V-AA-3 . [2A CLASS AT i [ 1 e 45,889,103 |........... 46,040,328
Evergreen Basket of Long Fixed Rate Buttermilk Park CLO Ltd-BMILK 2018-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 12,400,000 |........... 12,400,174 |09/18/2023 ..... 06/16/2051 ..... 124166-AE-9 . (1A BT oo | T e o 12,400,000 |........... 12,400, 174
Evergreen Basket of Long Fixed Rate REGATTA V111 FUNDING LTD-SERIES

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininnnnii Joviiiiieei e feeeeiiis 7,600,000 |........c.. 7,599,825 |09/18/2023 ..... 06/16/2051 ..... 75888K-AC-8 . [2017-1A CLASS B ..o [ 1 o e 7,600,000 |...ooennns 7,599,825
Evergreen Basket of Long Fixed Rate

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiinninie Joviiiiieee e feeeeiiiis 5,650,000 |............ 5,652,288 (09/18/2023 ..... 06/16/2051 ..... 78108Y-AQ-5 . | RR 1 LLC-RRAM 2017-1A A2B ....ooee [ 1 oo e 5,650,000 |[............ 5,652,288
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES 14-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 10,500,000 |........... 10,499,853 (09/18/2023 ..... 06/16/2051 ..... 14315L-AC-8 . [3RA CLASS ATB ...eeeeeeeeeiiieeeeeee | T e o 10,500,000 |........... 10,499,853
Evergreen Basket of Long Fixed Rate

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiineriiiis Jooviiiiiee e feeeeeies 10,500,000 |........... 10,499,885 (09/18/2023 ..... 06/16/2051 ..... 12564D-AC-8 . | CIFC Funding Ltd-CIFC 2021-3A B .. |1 ..oooiiiiiiiiiiiiiiiieeiiis o 10,500,000 |........... 10,499,885
Evergreen Basket of Long Fixed Rate Palmer Square CLO Ltd-SERIES 2021-

57629*GH8 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |...........10,007,020 [09/18/2023 ..... 06/16/2051 ..... 69701X-AC-8 . [2A CLASS B ... . ...10,000,000 ...10,007,020
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 31,012,800 |........... 30,886,392 | 09/18/2023 ..... 06/16/2051 ..... 067600-A0-2 . 1A AR ..oooiiiiiiiiee e [ 1 e 31,012,800 |[........... 30,886,392
Evergreen Basket of Long Fixed Rate Allegro CLO X111 Ltd-ALLEG 2021-1A

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 23,092,956 |........... 24,005,208 |09/18/2023 ..... 06/16/2051 ..... 01750W-AC-3 . A weeeeeeeeeiiiiee e [T e 23,092,956 |........... 24,005,208
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Barings Middle Market CL-BIM 2017-

57629*GH8 ... ABS Bank Loans and Corporate Bonds ..23,998,000 |...........23,804,480 [09/18/2023 ..... 06/16/2051 ..... 067600-AS-8 . 1A BR ... ...23,998,000 ...23,804,480
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiinic Jooviiiiiei e [ 14,983,136 |........... 14,650,630 |09/18/2023 ..... 06/16/2051 ...c. [oveeeiiiiiiiieiiiiiiie e e [ 30259A-AA-0 . | FDF | Ltd-SERIES 17-3A CLASS A1 .. [1 coceeiiiiiiiiiiiiiiiiee [ 14,983,136 |........... 14,650,630
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Benefit Street Partners -BSP 2019-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Jooviiiiiiee e feeeeiiiis 8,200,000 |............ 8,201,607 |09/18/2023 ..... 06/16/2051 ...c. [oveeeiiiiiiiieiiiiiiie e e [ 08186P-AN-3 . [18A BR ....ooeoiiiiiiieriiiiiiieeeeeees [ 1 e 8,200,000 |-...eveennns 8,201,607
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared Wellfleet CLO Ltd-SERIES 18-1A

57629*GHS .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 20,000,000 |........... 20,007,580 [09/18/2023 ..... 06/16/2051 ... |oeeeiiiiiiiiieiiiiiiiie e iiiiieie s ssiies [oieeiiesiiiiieiiessen |oereiiiiee s 94950J-AA-9 . JCLASS A ....eveeeeiiiiiiiieeeeiiiiieees [ 1o [ 20,000,000 |........... 20,007,580
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Cerberus Loan Funding XX-CERB 2021-

57629*GH8 ... ABS Bank Loans and Corporate Bonds ..12,606,921 |........... 12,611,256 [09/18/2023 ..... 06/16/2051 ..... 15674E-AA-0 . (1A A FLOATING COUPO ... . ... 12,606,921 ...12,611,256
Evergreen Basket of Long Fixed Rate Invesco CMI Investments MM, LLC -

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiiinnnnnnnns |oevinnns 250,000,000 |......... 170,191,148 |........... 83,690,016 (09/18/2023 ..... 06/16/2051 ..... 46143#-M0-2 . TERM LN SER 2021-3 .....ccovvvveiiiicn |2 e [ 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 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,490,000 |........... 10,491,311 |09/18/2023 ..... 06/16/2051 ..... A043TL-AG-7 . B eveeeeeeiiiieie e [T e 10,490,000 |........... 10,491,311
Evergreen Basket of Long Fixed Rate HPS Loan Management 9-20-HLM 9A-

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 10,000,000 |............ 9,987,100 |09/18/2023 ..... 06/16/2051 ..... 404360-AL-6 . 2016 ATBR ....oeevieiiiiiiiieeeiieeens [T [ 10,000,000 |............ 9,987,100
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Advisers CLO

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 7,500,000 |............ 7,481,573 (09/18/2023 ..... 06/16/2051 ..... BH132D-AL-2 . B2 Ltd .oeeiiiiiieeceeieeeee [T e 7,500,000 |...evveennnn 7,481,573
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Advisers CLO

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 4,800,000 |............ 4,780,795 (09/18/2023 ..... 06/16/2051 ..... B4131J-A0-9 . |25 Ltd .oooiiiiiiieiiiieeeee [T e 4,800,000 |...uvvennnn 4,780,795
Evergreen Basket of Long Fixed Rate

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 16,656,486 |........... 16,628,203 |09/18/2023 ..... 06/16/2051 ..... 55955A-AA-4 . | Magnetite XX Ltd .......ooocvvennnnns [T oo e 16,656,486 |........... 16,628,203
Evergreen Basket of Long Fixed Rate

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 13,491,182 |........... 13,505, 146 (09/18/2023 ..... 06/16/2051 ..... 85816L-AA-6 . | Steele Creek Clo 2018-2 Ltd ........ [1 coceveeiiiiiiiiiiiiiiien [ 13,491,182 |........... 13,505, 146
Evergreen Basket of Long Fixed Rate

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 4,498,163 |............ 4,483,769 (09/18/2023 ..... 06/16/2051 ..... 87289B-AA-2 . | TCP DLF VII1 2018 CLO, LLC ..ovveves [ 1 oo e 4,498,163 |............ 4,483,769
Evergreen Basket of Long Fixed Rate

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,700,000 |........... 11,506,248 |09/18/2023 ..... 06/16/2051 ..... 039586-AJ-5 . | GAIF Bond Issuer Pty Ltd. ......coo. [1 oo e 11,700,000 |........... 11,506,248
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629%GS4 ... ABS Bank Loans and Corporate Bonds ..55,000,000 |...........55,000,000 (09/18/2023 ..... 06/16/2051 ..... 515095-M-6 . |.. . ...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 ........cccccevviiiinniinnnns |oevinns 250,000,000 |........... 16,687,718 |.......... (68,715,253)| 09/18/2023 ..... 06/17/2051 ..... 92915P-AK-1 . JABR2 .....eevveiiiiiiiineiiiiiiceeeeen [T e 16,600,000 |........... 16,420, 189
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 5,000,000 |............ 5,006,428 (09/18/2023 ..... 06/17/2051 ..... 64032V-AB-5 . [BA B ..ceviiiiiiiiiiiiieeeiieeeeee [T e 5,000,000 |...evveennns 5,006,428
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared RRPF Engine Leasing Ltd Senior

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 13,965,540 |........... 13,660,668 | 09/18/2023 ..... 06/17/2051 ..... U N G7332#-AH-6 . [Secured .........cocceuverriiiiiniininnns [ 2 i [ 13,965,540 |........... 13,660,668
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Atlas Senior Loan Fund X-ATCLO

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 10,000,000 |........... 10,000,670 | 09/18/2023 ..... 06/17/2051 ..... 04941Y-AJ-8 . J2018-T1A B .evvveeiiiiiiiiincciinens [T e 10,000,000 |........... 10,000,670
Evergreen Basket of Long Fixed Rate Magnetite XXVI Ltd-MAGNE 2020-26A

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 26,815,000 |........... 26,859,888 (09/18/2023 ..... 06/17/2051 ..... 55954Y-Ad-4 . AR ..o [T [ 26,815,000 |........... 26,859,888
Evergreen Basket of Long Fixed Rate Gulf Stream Meridian-GSM 2021-6A A2

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,900,000 |........... 11,900,643 |09/18/2023 ..... 06/17/2051 ..... 402566-AC-5 . |-eeenrreiieeeeeiiiee e [T [ 11,900,000 |........... 11,900,643

Middle Market Credit Fund |1 SPV,

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

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 59,280,186 |........... 59,280,186 [09/18/2023 ..... 06/17/2051 ..... 59576#-M-5 . |(Carlyle BDC Direct Lending) ....... [1 .ccooiiiiiiiiiiiiiiiiiiiins e 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 .......ccceeeeiriiiiiiinnnnii Joviiiiieeeieiieeeees feeeeiiis 7,500,000 |............ 7,450,590 (09/18/2023 ..... 06/17/2051 ..... 94951D-AJ-2 . [BA CLASS A2 ...veeeiiiieiiiieeeeeee [ 1 e 7,500,000 |..eeveennns 7,450,590
Evergreen Basket of Long Fixed Rate Parliament Funding | LLC-Variable

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiineriiiis Jooviiiiiee e feeeeeies 33,719,104 |........... 33,719,104 |09/18/2023 ..... 06/17/2051 ..... 70163#-AA-0 . [Funding Notes ........ccoevevvvcennnes [ 1 oo e 33,719,104 |........... 33,719,104
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO Lt-ANCHC

57629*GR6 ... ABS Bank Loans and Corporate Bonds ..18,705,886 |........... 18,705,699 [09/18/2023 ..... 06/17/2051 ..... 03331J-AA-0 . [2018-10A A1A ... . ...18,705,886 ...18,705,699
Evergreen Basket of Long Fixed Rate Shepherds Flat Funding T Trust A-1-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 36,896,383 |........... 35,547,460 | 09/18/2023 ..... 06/17/2051 ..... 82340%-AB-3 . G Cer ..eeeerrreuurmmrerreniiinreeeeeeiens [ 1 e 36,896,383 |........... 35,547,460
Evergreen Basket of Long Fixed Rate Churchill Middle Market -CHMML

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 50,000,000 |........... 50,017,550 (09/18/2023 ..... 06/17/2051 ..... 171512-A0-9 . 2019-1A AR ..o [ T e o 50,000,000 |........... 50,017,550
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*CS8 ... ABS Bank Loans and Corporate Bonds ..25,045,914 |............ 7,608,864 [08/04/2023 ..... 11/04/2044 ..... 48253H-AN-5 . | KKR CLO 26 Ltd-KKR 26 AR . . ...25,000,000 ...25,012,275
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Bain Capital Credit CLO -BCC 2017-

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiinic Jooviiiiiei e [ 55,106,5% |........... 55,339,097 |08/04/2023 ..... T1/04/2044 ... [oueeeeeiiiii | e 05683H-AN-5 . [2A AR2 ... [ 1 [ 55,106,5% |........... 55,339,097
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared CATSKILL PARK CLO LTD.-SERIES 17-1A

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniinii Joviiiiiee e feeeeeis 11,980,000 |........... 11,980,300 |08/04/2023 ..... T1/04/2044 ... [oveeeeeiiiiic [ [ 149420-AE-1 . [CLASS A2 ..eeeeeieeiiiiiieeccceees | T e o 11,980,000 |........... 11,980,300
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared THL Credit Wind River 20-SERIES 18-

57629*CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeeiiiiiiunieniiis |ooiiiiiiiies i foeeeeiiiis 5,000,000 |............ 4,959,990 | 08/04/2023 ..... 11/04/2044 ... foeeeeiiiiiiiiiiiiiiiiiiiiii | [, 88434H-AE-3 . J2A CLASS A2 .....oeeeeeeeiiinnneeeeeiee [T oo o, 5,000,000 |............ 4,959,990
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Denal i Capital Clo XI1 L-DEN12

57629*CS8 ... ABS Bank Loans and Corporate Bonds ..18,188,122 |........... 18,211,039 (08/04/2023 ..... 11/04/2044 ..... 24824T-AQ-3 . [2016-1A ATR ... ...18,188,122 ...18,211,039
Evergreen Basket of Long Fixed Rate Highbridge Loan Manageme-SERIES

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 10,250,000 |........... 10,212,536 (08/04/2023 ..... 11/04/2044 ..... 443300-AB-7 . |12A-18 CLASS A1B ...oovvvvveeeneeiiens [ 1 e 10,250,000 |........... 10,212,536
Evergreen Basket of Long Fixed Rate Bank of NT Butterfield &

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 9,200,000 |............ 8,864,200 |08/04/2023 ..... 11/04/2044 ..... 064227-AC-5 . [SUBORDINATED ......covvvevieniiiniinnns [2 i o 9,200,000 [............ 8,864,200
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 250,000,000 |........... 36,087,720 |.......... (49,840,532) [ 09/18/2023 ..... 06/17/2051 ..... 39808C-AA-3 . | Gridiron Fdg LLC Sr Secd Nt ........ [2 coeevvrriiiiiiiiiiiiiiienens [ 36,000,000 |........... 35,316,000
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 25,900,000 |........... 25,902,538 |09/18/2023 ..... 06/17/2051 ..... 14307P-AE-5 . [C17A CLASS ATBR ...oovviiiiiiieiecei [ T s o 25,900,000 |........... 25,902,538
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 11,600,000 |........... 11,600,209 |09/18/2023 ..... 06/17/2051 ..... 88434H-AG-8 . [2018-2A B ..evveiiiiiiiiiieccieeen [T [ 11,600,000 |........... 11,600,209
Evergreen Basket of Long Fixed Rate OCP CLO 2017-14 Ltd-SERIES 17-14A

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 11,400,000 |........... 11,401,516 |09/18/2023 ..... 06/17/2051 ..... 670970-AE-5 . |CLASS A2 ....eevvviviniiinniiiiiiieeeens [T e 11,400,000 |........... 11,401,516
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NSLT 2019-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 10,500,000 |........... 10,385,004 |09/18/2023 ..... 06/17/2051 ..... B4034N-AD-7 . [TA B ooooiiiiieieieiiiieeeecnieeeeee [T [ 10,500,000 |........... 10,385,004
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 19,356,220 |........... 19,366,730 |09/18/2023 ..... 06/17/2051 ..... 92917A-AA-4 . | VOYA 2018-1A A1 Looooriiiiiennnni [ 1 e 19,356,220 |........... 19,366,730
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2018-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,640,007 |........... 11,429,589 (09/18/2023 ..... 06/17/2051 ..... 64034B-AB-7 . [BA B ..ceriiiiiiiiiiieeeeiieeeeee [T [ 11,640,097 |........... 11,429,589
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-2 Ltd-WELF 2018~

57629*G8 ... ABS Bank Loans and Corporate Bonds ..44,092,418 |...........44,114,506 [09/18/2023 ..... 06/17/2051 ..... 94949J-AA-3 . ... 44,002,418 ...44,114,5%
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 6,125,000 |............ 6,081,856 |09/18/2023 ..... 06/17/2051 ..... 94950C-AE-6 . |Wellfleet CLO Ltd-WELF 2021-1A B . [1 .ocvreerriiiiiiiiiieiiiines o 6,125,000 |............ 6,081,856
Evergreen Basket of Long Fixed Rate Cbam 2018-5 Ltd-SERIES 18-5A CLASS

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 11,100,000 |........... 11,023,099 (09/18/2023 ..... 06/17/2051 ..... 124810-AE-5 . BT v [ T o 11,100,000 |........... 11,023,009
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Carlyle Global Market St-CGMS 2021-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 2,700,000 |............ 2,699,897 (09/18/2023 ..... 06/17/2051 ..... U N B1BW-AE-9 . [TA B wooeeeiiiiieeeciiiieececceeee [T e 2,700,000 |...uvveeenns 2,699,897
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Australian Gas Networks Senior

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 34,115,787 |........... 33,547,184 |09/18/2023 ..... 06/17/2051 ..... 035348-AB-5 . Note Ser .......cccovveveriiininennnnnns [T e 34,115,787 |........... 33,547,184
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 15,111,508 |........... 14,650,807 |09/18/2023 ..... 06/17/2051 ..... 61744Y-AP-3 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..cooovviiiiiiiiniiiiiiiinns feeeenns 15,111,503 |........... 14,650,807
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiiiiiiiiies foovnninnniiiiiiieeeens foniiiinns 70,000,000 |........... 70,000,000 |09/18/2023 ..... 06/17/2051 ..... 515095-MI-6 . [eeeeeeeeeneeeeiiieeiieeeeeeesieeeeeee | T o 70,000,000 |........... 70,000,000
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivieennnnins |oerinnns 250,000,000 |.......... 141,925,481 |........... 44,570,094 |09/18/2023 ..... 06/18/2051 ..... 57542Z-A7-2 . [Floating Line .......ccocevvriiiinnnnns [ 2 iiiiiiiiiiiiiiiiie [ 141,845,472 |.......... 130,506, 385
Evergreen Basket of Long Fixed Rate Morgan Stanley Eaton Van-MSEV 2021-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovinnneiiniiiiiienees foeeiiiinns 3,600,000 |............ 3,578,404 (09/18/2023 ..... 06/18/2051 ..... BI7T3K-AE-2 . A C oo [T e 3,600,000 |....uvennnn 3,578,404

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629*GPO0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiniiis Jooviiinieee e foeeeiiis 5,000,000 |............ 5,000,000 |09/18/2023 ..... 06/18/2051 ..... 186858-MN-9 . |Faci I ity ..oeeveeeeeeieiiiiiieieeceee [ 1 e e 5,000,000 |-..eevvennns 5,000,000
Evergreen Basket of Long Fixed Rate Danby Park CLO Ltd-DANBY 2022-1A

57629*GPO ... ABS Bank Loans and Corporate Bonds ..25,000,000 |........... 25,130,225 [09/18/2023 ..... 06/18/2051 ..... 236057-AA-3 . JATA ... . ...25,000,000 ...25,130,225
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2022-4-PLMRS

57629%GPO0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiieeieiiiieeees feeeeeies 25,000,000 |........... 25,219,575 |09/18/2023 ..... 06/18/2051 ..... 69700X-AA-3 . [2022-4A ATA .. [T [ 25,000,000 |........... 25,219,575
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%GPO0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jovieieeeieciiieeeees feeeeiies 25,000,000 |........... 25,080,825 | 09/18/2023 ..... 06/18/2051 ..... 06763R-AD-6 . |TA D .eeeeeeeeeiiiiiiiee e [ 2 e [ 25,000,000 |........... 25,080,825
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Barings Clo Ltd 2023-1-BABSN LP-2A

57629*GPO ... ABS Bank Loans and Corporate Bonds .. 24,565,340 |...........25,010,000 (09/18/2023 ..... 06/18/2051 ..... 06763B-AA-7 . A ... ... 24,565,340 ...25,010,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared OHA Credit Solutions Master Fund |

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeeeriiiiinnnennn foevenee 350,000,000 |......... 271,373,087 |.......... 150,832, 148 |09/18/2023 ..... 06/18/2051 ... [evveriiiiiiiiie i 67008#-M4-7 . |SPV, L.P. - Fund | Revolver ........ |1 ccooiiiiiiiiiiiiiiiiines [ 271,261,063 |......... 271,261,063
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Wellfleet CLO Ltd-SERIES 18-1A

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Jooviiiiiiee e feeeeiiiis 5,000,000 |............ 4,993,925 09/18/2023 ..... 06/18/2051 ...e. [evveeiiiriiiieiiiiiiee e e [ 949500-AC-5 . JCLASS B ... [T e 5,000,000 |-...evvennns 4,993,925
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 10,150,000 |........... 10,150,639 |09/18/2023 ..... 06/18/2051 ... |oveiiiiiiiiiiiiiiiiiiie e iiiiieie e ssiies [eieeiiessiiiiieessen |oereiiiiee s 48662N-AC-1 . | KAYNE CLO-KAYNE 2021-11A B ......oo. [1 cociieiiiiiiiiineeiiiiiieee foeeee 10,150,000 |........... 10, 150,639




€L'G0IS

STATEMENT AS OF MARCH 31, 2024 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 OHA Credit Funding 1 LTD-SERIES 18-

57629%GNS5 ... ABS Bank Loans and Corporate Bonds ..10,400,000 |........... 10,399,584 (09/18/2023 ..... 06/18/2051 ..... 67115W-AE-0 . |1A CLASS A2 .... . ...10,400,000 ... 10,399,584
Evergreen Basket of Long Fixed Rate Dryden 58 Clo Ltd-

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 21,083,786 |........... 21,080,117 |09/18/2023 ..... 06/18/2051 ..... 26245R-AA-8 . e [T [ 21,083,786 |........... 21,080, 117
Evergreen Basket of Long Fixed Rate

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 72,000,000 |........... 71,996,904 |09/18/2023 ..... 06/18/2051 ..... 486610-AA-6 . | KAYNE CLO-SERIES 19-3A CLASS A ... [1 coevreiiiiiiiiiiieiiiiien [ 72,000,000 |........... 71,996,904
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2018-

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 10,000,000 |........... 10,000,120 | 09/18/2023 ..... 06/18/2051 ..... 55817A-AU-8 . [82A CR .vevveeeeeeiiiieeeeccieeeeens [ 1 e 10,000,000 |........... 10,000, 120
Evergreen Basket of Long Fixed Rate Ares XXXVIII CLO Ltd-SERIES 2015-

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 2,750,000 |............ 2,730,038 (09/18/2023 ..... 06/18/2051 ..... 04015U-AK-4 . [88A CLASS CR ...eeovvvvvnnveereeeiinens [ 1o e 2,750,000 |[............ 2,730,038
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 48,000,000 |........... 48,000,000 |09/18/2023 ..... 06/18/2051 ..... 515095-MI-6 . |-eeeeeeeeeeeeeiieee e [T [ 48,000,000 |[........... 48,000,000

Invesco CMI Investments MM, LLC -

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

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceveeriiiiiinnnnnnns foevenes 400,000,000 |.......... 154,591,861 |........... 16,898,284 |09/18/2023 ..... 06/18/2051 ..... 46143#-MN-4 . [Series 2020-2 .......cocccueeeieeiiiiins [ 2 i [ 154,463,840 |.......... 154,463,840
Evergreen Basket of Long Fixed Rate Twinbrook Capital Funding VIII

57629%G7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 26,398,033 |........... 26,398,033 | 09/18/2023 ..... 06/18/2051 ..... 901399-MR-3 . |DSPV, LLC - Term Loan ......cecceeeee [ 1 coeiiiiiiiiiiiee e 26,398,033 |........... 26,398,033
Evergreen Basket of Long Fixed Rate BABSON CLO LTD-SERIES 17-1A CLASS

57629%G7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 13,500,000 |........... 13,499,609 (09/18/2023 ..... 06/18/2051 ..... 06760B-AE-2 . BT .oeeeeeiiiiieeeeeiiiieeeeeeieeeees [ 1 e 13,500,000 |........... 13,499,609
Evergreen Basket of Long Fixed Rate

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiniininie Joviiiieei e feeeeiiis 9,600,000 |............ 9,372,576 (09/18/2023 ..... 06/18/2051 ..... 63941R-AC-4 . |NAVSL 2019-2A B ...eeveeeeeeiieeees [ 1 e e 9,600,000 |-...eovennns 9,372,576
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES

57629*GM7 .......... |ABS Bank Loans and Corporate Bonds ..12,700,000 |...........12,701,727 09/18/2023 ..... 06/18/2051 ..... 40436X-AE-7 . [2014 CLAS AR .. ...12,700,000 ...12,701,727
Evergreen Basket of Long Fixed Rate BlueMountain CLO 2015-3 -BLUEM

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 13,900,000 |........... 13,900, 111 |09/18/2023 ..... 06/18/2051 ..... 09628J-AN-1 . [2015-3A AR .....ooveeeeiiiiiieeeeeee [ 1 e 13,900,000 |........... 13,900,111
Evergreen Basket of Long Fixed Rate Madison Park Funding Ltd-SERIES 18-

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeeriiiiiininninii Joviiiiieei e feeeeiiiis 7,400,000 |............ 7,388,819 |09/18/2023 ..... 06/18/2051 ..... 55821T-AC-1 . [80A CLASS B ...oeeeeeeieeeiiiiieeeeees [ 1 e 7,400,000 |......cee... 7,388,819
Evergreen Basket of Long Fixed Rate OHA Credit Partners XIV -0AKC 2017-

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 12,750,000 |........... 12,750,548 (09/18/2023 ..... 06/18/2051 ..... 67706X-AG-8 . |14A B FLOATING COUP ......oooverveces [ 1 oo [ 12,750,000 |........... 12,750,548
Evergreen Basket of Long Fixed Rate Ares XXXIR CLO Ltd-SERIES 14-31RA

57629%G7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiinnriiii foviiiieee e feeeeiis 28,400,000 |........... 28,400,937 | 09/18/2023 ..... 06/18/2051 ..... 04017T-AC-3 . |CLASS A2 ...eeeeeeiiiiieeeeeiiieeeeees [ 1 [ 28,400,000 |........... 28,400,937
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

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

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiinii Joviiiiiei e feeeeiies 10,000,000 |............ 9,896,780 |09/18/2023 ..... 06/18/2051 ..... 86271P-AE-5 . | Strata CLO Il Ltd-STRTA 2021-1A B [ 1 ..ceooveiiiiiiiiiiiiiiiee [ 10,000,000 |............ 9,896,780
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN LP-

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 17,400,000 |........... 17,404,089 |09/18/2023 ..... 06/18/2051 ..... 06763B-AC-3 . [2A B .eeeeeieeeiiiieieeeeieeeeeee [T e 17,400,000 |........... 17,404,089
Evergreen Basket of Long Fixed Rate

57629%G7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 17,400,000 |........... 17,399,826 (09/18/2023 ..... 06/18/2051 ..... 06762T-AC-5 . | Babson CLO Lt