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STATEMENT AS OF JUNE 30, 2025 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 167,185, 148,641 |..covicccivnecccene [ 167,185,148,641 |......... 163,629,228 ,594
2. Stocks:
2.1 Preferred STOCKS .......viiiiieieieieiieesss ettt [eeeeeeieeas 1,486,284,043 |.....ocooeeeeeicceernieen [ 1,486,284,043 |........... 1,019,281,245
2.2 COMMON SEOCKS ...ttt [eenienenes 26,532,069,563 |.......cooevrreririrniininn frnies 26,532,069,563 |.......... 27,038,056,282
3. Mortgage loans on real estate:
B FIISEHENS v [ 24,203,645,742 |...oooveereiiceenene [ 24,203,645,742 |.......... 23,692,319,580
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) ..ottt snanaes [eeresesceerenns 331,050,691 |...oocvierieircirerens oo 331,050,691 |............... 337,611,512
4.2 Properties held for the production of income (less
$ 261,605,000 encumbrances) ...........ccccoeeveeueveereveeuenas feereeeniennens (20,920,394)....cocviiereiriirinnens oo (20,920,394)|................ (16,894,432)
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......vvieieiiietetetceeeee ettt sessaes st ese et sesesss s ss s seseseses [ereseseseenenens 27,600,000 |.vovoeeeeeereee e oo 27,600,000 |...ccoevernnns 1,954,867
5. Cash($ .oreenend 622,507,013 ), cash equivalents
[CJ— 6,787,724,798 ) and short-term
investments ($ ... 994,618,904 ) ..o [ 8,404,850,715 |cvvovviiecerrrccceine [ 8,404,850,715 |............ 6,003,993,461
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |ceoeeenene 18,227,347,543 |.......................319,283 |.......... 18,227,028,260 |.......... 17,658, 158,526
7. Derivatives ............... ... 21,983,469,632 |.. ....21,983,469,632 |.......... 24,220,070,890
8. Other iNVEStEd @SSELS ......cueueuiuiiiieieieieieee e [eeeeeeeaes 16,394,508,069 |................ 120,538,311 |......... 16,273,969,758 |.......... 14,746,749,213
9. Receivables fOr SECUMLIES ..........ccviiiueiriiri e eeees [roneienees 4,351,900,448 |.....coovvevnieniericnienes [ 4,351,900,448 |........... 3,514,730,764
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 289,106,954,692 |................ 120,857,594 |......... 288,986,097,098 |......... 281,845,260,503
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 4,444 ,581,140 |..oovoviecnnne 3,021,510 |..cvnneee 4,441,559,630 |........... 5,346,896,637
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 166,452,382 |......ovverivriccinnnis oo 156,452,382 |....ccveveee 201,300,509
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 1,079,285,3671 |oeveecerrreccenne [ 1,079,285,361 |........... 1,112,287,015
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 202,679,917 | 2,794,292 |............... 199,885,625 |....ccocvv..... 96,270,371
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............coceeeeees |oeveveeveevnennns 39,920,275 e o 39,920,275 |eeveeen 55,035,084
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccc.... 546,941,859 ... e 546,941,859 |.............. 552,200,781
18.2 Net deferred tax asset ..........coocoeevenenene ..2,065,848,003 |.. ..2,065,848,003 |.. ..1,856,956,283
19.  Guaranty funds receivable or 0N dePOSit ............ccccceevevevevevereeeceeeeeeeieees Jrerereseneeees 174,300,940 |[...ooereeerreceeenees oo 174,300,940 |................ 175,848,619
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 75,754,988 |................. 71,933,820 |.oovcveriene. 3,821,168 |................... 5,643,261
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 28,936,704 |................. 28,936,704 |.......ooovieeeieeirierieinis o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeviveeries forviniiiinnns 107,036,829 |[....o.ovvvevereiiicieeeeieis o 107,036,829 |............... 114,454,044
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ............ccoooeeveveieivececeenenns v 5,861,902,563 |........... 1,126,703,104 |............ 4,735,199,459 |............ 4,572,060, 300
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevvivieeieereiiiiieecieieieesssssaenas foreceeens 303,890,595,652 |............ 1,354,247,023 |......... 302,536,348,629 |......... 295,934,213,407
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 47,109,228,926 |........oveevrieririieniinine frrniens 47,109,228,926 |.......... 49,251,330,972
28. Total (Lines 26 and 27) 350,999,824,577 1,354,247,023 349,645,577,554 345,185,544,379
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, 3,145,700,916 [.....ooooomrvveercrcririirins [ooverene 3,145,700,916 |............ 3,026, 123,677
2502. Admitted disallowed interest maintenance reserve .........ccocoovoiveiices foveeenennns 1,456,649,994 [.....oooovivieeceeeeee oo 1,456,649,994 |............ 1,424 085,401
2503. Fully refundable deposits, prepayments and miscellaneous assets .......|...c..... 98,905,390 [...ccoeveenne 24,914,458 73,990,932 63,591,652
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,160,646,263 |... ..1,101,788,645 |... ...58,857,618 |... ... 58,259,570
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,861,902,563 1,126,703, 104 4,735,199,459 4,572,060,300




STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ......... 178,228,594,867 1€SS $ -oeovreoereererererieeirieieiene included in Line 6.3
(including $  -.ovevvnnnne. 163,326,549  MOGCO RESEIVE) ...t [ eseeen 178,228,594 ,867 |......... 175,057,703,256
2. Aggregate reserve for accident and health contracts (including $ ............cccccccceveveccee.. MOdCO RESEIVE) ..o fe 3,169,892,431 |............ 3,200, 176,297
3. Liability for deposit-type contracts (including $  ..ovoveveeeeeeeerenecicieene 23,096,562,159 |.......... 21,227,671,398
4. Contract claims:
L T (OO TS O OO OSSO OO TSSOSO ST PP PP SO PO PR UOUOPRPUTUTPTPTVIN OSSR 736,540,074 |................ 519,233,675
4.2 Accident and health 29,870,192 |...covoeene. 29,204,926
5. Policyholders’ dividends/refunds to members $
FETaTo IV 0T Y11 TSRO USRS 9,682,640 |...ococvevennnne 9,408,829
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ..o
IMIOACO) .ttt bbbttt R bbbkttt bbbttt ettt nene [ee s 2,595,322,979 |............ 2,524,034,900
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including MOdCO) ... |oeeieieiririiriecieies [
6.3 Coupons and similar benefits (including $ ..o, Modco) ......
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...cccovoeenene 10,686,667 accident and health premiums ..............cooecueue. |oreeeennncns 56,575,150 |...ccoevneees 37,185,634
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiuiiiieiee ettt ettt e et e s st e sseesaeese e s e esseeneeeneeeneeeneennes [ersesaseiaesiaesiae s e e s aesaesins [oaeesseeeesseesaeesaeesaessaeeas
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $
SEIVICE ACE ..o 12,325,439 | 9,739,210
9.3 Other amounts payable on reinsurance, including $ ................
oY LT OSSPSR RSO 6,089,380 |......conneeee. 11,191,285
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 $
[, 70,646 and deposit-type CONTact fUNAS $  .ovovirireeiiccrceiies ettt eaeaeea [ereeeeeeeeennaas 12,890,986 |.....cooveeeeeeeeeeeeee
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 2,947,253 |...cooine 3,071,328
12.  General expenses due or accrued 886,669,951 |............... 917,143,435
13. Transfers to Separate Accounts due or accrued (net) (including $ — .....c.c...... (60,855,965) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) ............c.oueueieuruiiiriieieeeieieeeeses e seseseneeeens [eeeeeieienene (126,594,903 ......c..c..c... (64,410,234)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXeS ..........ccoeueueriiiririeieieeeeesseeeieeiene . 180,254,600 |.. ..193,318,268
15.1 Current federal and foreign income taxes, including $ ........ccccocoeeiinnne on realized capital gains (I0SSES) ........c.cce. [eereveniiiiiiiiiiiiiiciiiies o
15.2 Net deferred tax HADIlILY ..ottt ettt e e et et e e et et et et e s et e e et ere e [
16, UNearned iNVESIMENT INCOME ........o.iuiuiiiiiiisiieiet ettt ettt sttt es bt es s bt e et s bbb et seh et et et st e s bt et e e e s s et enennaenes [eonessinnanans 290,202,625 |................ 138,451,801
17.  Amounts withheld or retained by reporting entity as agent or trustee . ... 27,290,215 |.. ... 23,353,304
18.  Amounts held for agents' account, including $ ..483,744,766 |.. . 468,244,204
19.  Remittances and itemMS NOL AlIOCALEM ...........c.coeuiuiiieiiiieiie ettt s 2,063,948,054 |............ 2,316,529,322
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ............cc.ccoovviiiiininnnn.
22. Borrowed money $ ............ 243,534,621 and interest thereon $  ....cccvvvvennee
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccccvrieeecccrnencnee ) FEINSUIErS ..ot |ocuerereenaas 967,041,671 |............ 1,404,411,439
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ...90,179,782 |.. ..108,039,945
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 FUNAS held UNAEI COIMSUIANGE .........c.ceieiiieeeeeeeeieeeeeetetetetetessasses st et e tesesesesssssssesesesesesessss s ssssasesesesesessssesssasasesesessnnasss |eeesesenenn 29,450,347,734 |.......... 28,220,871,861
24,08 DEIVALIVES ...ttt ettt s et e s e e e e e e e s esea et e e e e e ee e e e s e s e st et e s ee e e eses e sttt e s eseeesenene e e et enenesenenenennanans [roeeeneiens 16,755,087,317 |.. .16,773,770,652
24.09 Payable for securities ........... ..1,053,294 513 |.. ..581,770,712
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 7,350,564, 169 8,013,181,355
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 274,330,113,971 268,195,318,560
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 46,959,301,104 |.......... 49,107,794 ,252
28. Total liabilities (Lines 26 and 27) ... 321,289,415,075 317,303, 112,811
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 .. 4,827,173,178 |.. ..4,827,049,659
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 1,459,899,994 |.......... 1,427,335,401
35, UNASSIGNEd fUNAS (SUMPIUS) .........vveveeeieieceiieteteteeeeeeee ettt eae ettt es e s e s s st eseseseseasssss st et et esessssss s s sesesessssanassssesesesesens [ereneenen 22,069,089,308 |.......... 21,628,046,508
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 $ ................ 149,927,822 in Separate Accounts Statement) 28,356, 162,480 27,882,431,568
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 28,356, 162,480 27,882,431,568
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 349,645,577,554 345,185,544,379
DETAILS OF WRITE-INS
2501.  REPUIChASE AQTEEMENTS ....iiiiiiiieiiiiiiiie ettt ettt ettt s e s e et s esesesese e e s s esesesenenennnes [eesesesnnnns 3,388,025,976 |............ 3,417,981, 191
2502. Derivative accrued interest . ..2,408,681,293 |.. ..2,514,758,769
2503. Derivative collateral ..o ..1,409,558,787 |.. ..1,915,298,387
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE ..........ceeuiiiiriiiriiieieieieeit sttt sesenes [eeseeenenenenas 144,298,113 [ 165, 143,008
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,350,564,169 8,013,181,355
£ 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 1,456,649,994 |............ 1,424,085,401
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) 1,459,899,994 1,427,335,401




STATEMENT AS OF JUNE 30, 2025 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 9,329,308,245 |............ 9,918,086,689 |.......... 21,170,932,520
2. Considerations for supplementary contracts with life contingencies................ccccceeeeeveveveveveveeeccene 13,607,913 | 13,840,668 |................. 26,973,472
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..5,932,642,711 |.. ..5,384,416,827 |.. 11,783,999,207
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(57,425,078)]|.. ..(55,325,712)|.. ....(126,676,711)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SS€S ...............ccccoeeeeifreccicninnne 3,999,816 | 352,722 |.oeeeee 3,377,079
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... 268,177,896 |......cccoenv 292,191,727 | 643,971,029
7. Reserve adjustments on reiNSUranCe CEAEM ............ccovieieveviviuevereeieiieeeeeiese et es et sesessss s s s e 189,954 | 4,200,824 |.....occveunee (2,927,346)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES..........c.cevvrueuerereiieieeeteteiesese et sese s s sesns 112,683,161 |...ccoeeee 117,838,751 | 240,979,398
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 209,588,957 189,406,534 376,869,972
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 15,812,773,575 15,865,009,029 34,117,498,620
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 1,495,264,596 |............ 1,279,053,522 |............ 2,330,068, 148
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 5,395,325 |..ooiine 5,010,995 |.. 11,443,033
12, ANNUILY DENETILS ...vtiriiececietsireccieie sttt ettt et ses st s s senses et s s ennsnseseseseee e 1,644,497,496 |............ 1,508,283,080 |............ 3,076,763,735
13. Disability benefits and benefits under accident and health contracts ................cccocceveveieeeeeeercvcerennes 176,643,590 |.......cc.co.c 187,866,446 |............... 360,722,571
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e ettt
15.  Surrender benefits and withdrawals for life contracts ..................... ..5,884,277,362 |.. ..4,583,964,510 |.. .10,369,749,775
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 ...............ccccceeevevereverirerereeeenanae 390,872,710 oo 374,462,425 |................ 744,906,651
18. Payments on supplementary contracts with life contingencies .............. 12,941,525 | 12,668,878 |....cccvenve 25,754,798
19. Increase in aggregate reserves for life and accident and health contracts ) 3,140,607,662 5,308,464,713 10,988,839,832
20.  TOtalS (LINES 10 10 1) wuuiueiieieucurieeeeeeeseieeeeeeseesssssee e eeesesesesesee e seseseseses s essseseses s e snsesesessnsnsnsesesnas 12,750,500,265 |........... 13,259,774,570 |.......... 27,908,248,542
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovvviiiiette ettt sttt bbb bt bbb ns st ebnas 605,558,175 |...cccoenve 660,150,904 |........... 1,388,197, 150
22. Commissions and expense allowances on reinsurance assumed . ...21,580,222 |.. ...23,319,846 |.. 46,326,665
23. General insurance expenses and fraternal expenses ................. | 1,189,049,924 |........... 1,165,909,138 |............ 2,337,112,827
24. Insurance taxes, licenses and fees, excluding federal income taxes . 176,047,010 (..o 170,939,319 |...cococo... 324,597,490
25. Increase in loading on deferred and uncollected premiums ........... (38,823,765)|....cccnvene (31,757,582) ... 26,009,469
26. Net transfers to or (from) Separate Accounts net of reinsurance (1,298,876,883)|........... (1,105,211,377)|.......... (1,941,721,488)
27. Aggregate write-ins for deductions .... 779,345,539 373,582,680 1,069,869,010
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 14,184,380,488 14,516,707,497 31, 158,639,666
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ottt ettt e nanaeen 1,628,393,087 |........... 1,348,301,532 |............ 2,958,858,954
30. Dividends to policyholders and refunds to members 1,192,279,394 1,012,435,701 2,501,359,228
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) .........ccciveiiiirireriiiiiceceeteies sttt snsesebe s ensssesenas 436,113,693 |...coocnveee 335,865,831 | 457,499,726
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 119,443,566 131,610,965 (293,021,973)
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) ........ccccocoveuerererrienennen. 316,670,127 |ooeeeenee 204,254,866 |................ 750,521,698
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..occeeeee (198,369,777) (excluding taxes of $  ...eeveerennnee (13,251,582)
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 (433,976,008) (273,220,791) (801,098,935)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (117,305,881) (68,965,925) (50,577,237)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 27,882,431,568 28,876,660,992 28,876,660,992
37, NEtINCOME (LINE 35) ..uuueeiiiacieieeeieieeseeeeees e sseseee e e ssesssesas s esesesesessssesesesesesssssssesesasnansssesasnas (117,305,881) ..o (68,965,925)[......cccunenvne (50,577,237)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(154,737,408) (100,689,023)]|.. ..388,871,421 |.. (194,386,225)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........c.cceeeurieieievereeeeeeeeeeieieieseseeans . ..794,991,522 |.. (125,674,067)/.. ....(260,825,362)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 26,889,167 |.. ..243,415,828 |.. . 244 424 122
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... 10,316,727 |.. (190,837,898)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.ceveueurrieeeiererereeenfoeeereneneseeeeeeenenenes (429) [ (87,987) -
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. .. ..
47. Other changes in surplus in Separate ACCOUNtS SAtEMENt ...........c.c.oviueuiiiiieieeeeeeceeeee e oo 2,391,285 | 1,068,562 |....covvcveeenne 2,246,260
48.  Change iN SUMPIUS NOLES ..........c.cveuiuiuieiieieieeeeetceee ettt et s et s s s s esesesessa s sasssesesesessassnsss|oeeeeseeeseneneeenes 123,519 [ (49,876,481)|....c.cocvnne (49,752,962)
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 I o PRSPPSO ..
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 (142,986,242) (266,912,205) (531,651,311)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 473,730,912 (420,081, 158) (994,229 ,424)
55. Capital and surplus, as of statement date (Lines 36 + 54) 28,356, 162,480 28,456 ,579,835 27,882,431,568
DETAILS OF WRITE-INS
08.301. Change in corporate owned life insUrance asset ............cccooooioiioiiioioeicicccceeeee e 121,375,401 | 110,623,864 |................ 202,747,935
08.302. Experience refunds on reinsurance contracts .........cccocooiieciiieieeccccccc 49,850,480 |....ccccveee.. 54,011,512 [ 95,266,760
08.303. Management and administrative fEES ... 44 516,715 oo 44 718,535 |.cooeeee 90,591,053
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...........cccooveveveveveeeeeeeeeeeeeieeean (6,153,639)]..cvcvence (19,947,378) ..o (11,735,776)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 209,588,957 189,406,534 376,869,972
2701. Ceded income on funds withheld ......cccooovniniiinnnnee ..840,190,613 |.. ..485,376,735 |.. ..1,229,101,822
2702. Change in liability for employee/agent benefit plans ...29,660,741 |.. ..39,390,928 |....ccocoeeee. 75,189,793
2703. Reinsurance ceded adjustment .............ccccoooiiiiiieiiiiieiii ..(87,345,161)|.. (144,922,754)|.. (242,360,983)
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cccceeveeeeeveieveveveveeeeeeeeeeenns (3,160,654)|......ccvennne (6,262,229)....cncvcveenne 7,938,378
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 779,345,539 373,582,680 1,069,869,010
5301. Deferred gain on reinsurance Ceded .............oooioiovoiouiiceiiieeee e (87,345,161)|.............. (144,922, 754).............. (242 ,360,983)
5302. Other changes in surplus .......ccc......... ..(56,439,980)|.. (125,007,478)]|.. (328,098,611)
5303. Change in minimum pension 1Hability ..o e 798,899 |.....ocooeeeel 3,018,027 |.. ... 38,808,283
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) (142,986,242) (266,912,205) (531,651,311)




STATEMENT AS OF JUNE 30, 2025 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 9,900,860,747 |.......... 10, 156,343,500 |.......... 21,119,342,123
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 6,857,268,176 |............ 6,045,638,038 |.......... 10,078,913,459
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 582,889, 135 574,830,224 1,285,230,876
4. TOtal (LINES 110 B) ..ottt 17,341,018,058 16,776,811,762 32,483,486,459
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 9,497,475,058 |............ 7,890,439,873 |.......... 16,552,982 ,562
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. oeeeeenne (1,236,692,213)|.......... (1,098,523,557)|.......... (1,943,076,602)
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 2,801,901,533 |............ 2,540,350,583 |............ 5,132,010,930
8. Dividends paid t0 POIICYNOIAETS .........c.cocvivevetirieieieeieieie ettt ettt es et essan s e [eeeseneens 1,127,338,848 |................ 956,794,266 |............ 2,118,236,523
9. Federal and foreign income taxes paid (recovered) netof $ ... 6,695,640 tax on capital
GAINS (IOSSES) ...ttt b bbb (94,088,182) (6,588,530) (82,122,047)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 12,095,935,044 10,282,472,635 21,778,031,366
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 5,245,083,014 6,494,339, 127 10,705,455,093
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ... 17,954,649,122 |.......... 18,365,030,271 |.......... 39,818,953,065
12.2 Stocks .............. 1,238,459,059 204,143,288 434,225,014
12.3 Mortgage loans ... 1,782,208,297 1,200,821,035 4,522,693,003
12.4 Real estate ....... FR IO 5,222,604 |.......ccovveueee (915,000)|.......cccvnuee (21,004,999)
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiriciieiriei ettt [eressinessneas 989,091,736 |....ocvenvne 443,102,138 |............ 2,739,679,337
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccccoees |oeeeeienencns 13,546,845 |............... (30,222,247) ..o (5,095,757)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas (1,294,459,523) (1,072,432,113) (1,643,700,025)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieiiieeeeeeseveieeeeee et sneneens oeennas 20,688,718,140 |.......... 19,109,527,372 |.......... 45,845,749 ,637
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbttt [ereeineas 19,925,491,730 |......... 32,142,470,965 |........... 59,807,883,773
13.2 SEOCKS ...ttt enenna [eeeenennnanaeias 372,695,969 |................ 602,693,212 |............ 1,237,627,136
13.3 MOMGAGE I0BNS ......ceeiiiiecicec it [eeaeannenns 2,404,543,991 |........... 1,821,685,877 |........... 4,650,555,720
13.4 REAI ESLALE ...ttt ninaen [eeenna et 3,286,063 |.....ccoeovurennne 608,863 |......ccoeeevnee 2,991,879
13.5 Other iNVESIEA @SSELS ......vvuiuieiieiiieiriei ettt esennees |oesininines 1,678,677,762 |............ 1,491,902,462 |........... 3,231,447,981
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees (529,958,759) (848,008,433) (712,290,114)
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 23,854 736,756 35,211,352,946 68,218,216,374
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 568,726,947 770,173,784 1,762,015,561
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (3,734,745,563) (16,871,999, 358) (24,134,482,299)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrpPIUS NOLES, CAPItAI NOES ..........vvvecececeiiie ettt s e eseseasnns | |oesesessseeseteseenenenesesnenenes [oereeereenenens (50,000,000)|.......ccemvn. (50,000,000)
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
16.3 BOITOWEM FUNDS ... ees [nsenensnaese s e naees 10,125 [ 947,734,506 |........co.c.... 199,311,928
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoeveveeceeereeens freveeeeenns 1,375,764,465 |.............. 397,765,015 |........... 1,218,852,144
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (485,254,787) 2,756,640,011 6,930,764,347
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 890,519,803 4,052,139,532 8,298,928,419
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) . |............ 2,400,857,254 |.......... (6,325,520,699)|........... (5,130,098,787)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 6,003,993,461 |......... 11,134,092,248 |......... 11,134,092,248
19.2 End of period (Line 18 plus Line 19.1) 8,404,850,715 4,808,571,549 6,003,993,461
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Transfer of bonds to partnerships and limited liability companies ...........ovivnnnivinns el 614,270,152 |.ooeeieieieeeeeeeiecieee e
20.0002. Bond conversions and refinanCing ...t eesienes [oreneeeseerenns 343,472,650 |................ 379,557,531 |............ 1,814,533,253
20.0003. Transfer of bonds to preferred stock ..o 285,512,476 |...cocvveieeee s
20.0004. Transfer of mortgage loans to partnerships and limited liability companies . e ..279,081,303 |.. ..135,000,035 |.. .. 186,419,285
20.0005. Change in market value of corporate owned life insurance asset ..........cccoooovoiiveiciiciececes fooieiiiiins 121,786,726 |................ 110,997,876 |................ 203,529,965
20.0006. Transfer of mortgage loans 10 real estate ... [ 27,600,000 |...voveiiiiieieieieieiiiiis e
20.0007. Stock CONVErSioNs ..........cccccovcvicrnicrniicinicnns - ... 25,177,747 |.. ..4,098,336,433 |.. ..5,746,538,367
20.0008. Net investment income payment—in-kind bonds ..o [ 22,664,966 |................. 15,683,351 | 31,172,303
20.0009. Transfer of partnerships and limited liability companies to partnerships and limited
11D 1Tty COMPANIES ...t [oeecesnecesnecnnes 6,398,068 |................ 76,268,461 |................. 76,268,461




STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

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

20.0010.
20.0011.
20.0012.
20.0013.
20.0014.

Transfer of mortgage loans to bonds
Transfer of affiliated common stocks to part
Transfer of mortgage loans to mortgage loans
Transfer of partnerships and limited liabili
Short-term investments transferred to bonds

nerships and limited liability companies
ty companies to stocks

.911,166 |

84,700,730 |.

17,018,141 |.

....65,764,220
..1,652,355,457
... 17,018,141

5.1




STATEMENT AS OF JUNE 30, 2025 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
............ 5,097,245,130 |...........4,799,403,848 |.......... 10,736,564,286
................ 173,519,424 |................ 105,803,539 |................229,590,732
............ 4,579,688,526 |............6,341,213,959 |.......... 14,823,582,044
............ 3,304,877,374 |............3,808,096,811 |............7,614,415,912
................ 393,910,101 |................390,074,458 |................790, 096,399
.......... 13,549,240,555 |.......... 15,444,592,615 |...........34,194,249,373
............ 3,723,339,275 |............ 3,675,267,237 |............6,312,160,723

17,272,579,830 19, 119,859,852 40,506,410,096
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STATEMENT AS OF JUNE 30, 2025 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying financial statements of Massachusetts Mutual Life Insurance Company (the Company) have been prepared in conformity with
the Statutory Accounting Practices (SAP) of the National Association of Insurance Commissioners (NAIC) and the accounting practices prescribed
or permitted by the Commonwealth of Massachusetts Division of Insurance (the Division).

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

F/S F/S

SSAP#  Page Line # 2025 2024
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 8 (117,305,881) $ (50,577,237)
(2) State prescribed practices that increase/(decrease) NAIC SAP N/A N/A N/A — —
(3) State permitted practices that increase/(decrease) NAIC SAP N/A N/A N/A — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (117,305,881) $ (50,577,237)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $§ 28356,162,480 $ 27,882,431,568
(6) State prescribed practices that increase/(decrease) NAIC SAP N/A N/A N/A — —
(7) State permitted practices that increase/(decrease) NAIC SAP N/A N/A N/A — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX § 28356,162,480 $ 27,882,431,568

B. Use of Estimates in the Preparation of the Financial Statements

No significant change

C. Accounting Policy

()
2

3-®
(6)

No significant change

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

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

No significant change

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

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 significant change

D. Going Concern

Not applicable
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Note 2 — Accounting Changes and Corrections of Errors

A.

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

Increase (Decrease) to:

Prior Years' Current Year Asset or Liability

Net Income Surplus Balances
Investment income due and accrued $ (181,672,489) § (181,672,489) §  (181,672,489)
Other liabilities 417,999,888 417,999,888 (417,999,888)
Bonds (278,694,443) (278,694,443) (278,694,443)
Other than invested assets (14,225,582) (14,225,582) (14,225,582)
Cash, cash equivalent, short term investments 356,121 356,121 356,121
Separate account assets 4,130,878 4,130,878 4,130,878
Separate account liabilities (4,130,878) (4,130,878) (4,130,878)
Federal income taxes (290,414) (290,414) (290,414)

Total $ (56,526,919) §  (56,526,919)

Of the $56,526,919 decrease to surplus for prior years' errors, $56,526,919 was recorded as prior period adjustments, net of taxes.

For the six months ended June 30, 2024, corrections of prior years' errors were recorded in surplus, net of tax:

Increase (Decrease) to:

Prior Years' Current Year Asset or Liability

Net Income Surplus Balances
Investment income due and accrued $ (85,393,938) $ (85,393,938) $ (85,393,938)
Other liabilities (18,605,934) (18,605,934) (18,605,394)
Bonds (18,514,677) (18,514,677) (18,514,677)
Common stocks (789,348) (789,348) (789,348)
Cash, cash equivalents and short-term investments 15,639,645 15,639,645 15,639,645
Policyholders' reserves (15,206,010) (15,206,010) (15,206,010)
Partnerships and limited liability companies (2,803,108) (2,803,108) (2,803,108)
Mortgage loans 316,572 316,572 316,572

Total $  (125356,798) §  (125,356,798)

Of the $125,356,798 decrease to surplus for prior years' errors, $125,356,798 was recorded as prior period adjustments, net of taxes.
Adoption of new accounting standards

Effective January 1, 2024, the NAIC adopted revisions to avoid allocating realized gains or losses from bond sales to the Interest Maintenance
Reserve (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, where 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 asset valuation reserve. The modifications did not have a material effect on the Company’s financial statements.

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 (SCA), 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, 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 has adopted this guidance, resulting in $498,598,347 for all securities reclassed off Schedule D-1, which
includes $331,353,737 that resulted with a change in measurement basis. The adoption resulted in a decrease in change in Surplus of $33,797,618
for MassMutual on January 1, 2025.

In March 2024, the NAIC adopted revisions to SSAP No. 21 - 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 Company elected the effective yield method using
the allowable earned yield, capped by the amount of cash distributions received. The modifications did not have a material effect on the Company’s
financial statements.

Effective January 1, 2025, revisions were 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. 26 — 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 modifications did not have a material effect on the Company’s financial statements.
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The NAIC adopted revisions to various SSAPs for investments in tax credits, acquired tax credits and updated annual statement reporting categories
for tax credit investment risk-based capital. These revisions include broad criteria to scope in various tax credit programs, including solar programs
and state specific programs. This adoption requires proportional amortization as the measurement approach, as with existing low-income housing
tax credits, recording amortization of the investment in the partnership through net investment income and the use of the tax credits in the
appropriate tax line. The adopted revisions were effective on January 1, 2025. The modifications were prospectively applied and did not have a
material effect on the Company’s financial statements.

In, March 2025, the NAIC adopted revisions to clarify how assets held under modified coinsurance (Modco) or funds withheld (FWH) agreements
shall be reflected within the restricted asset disclosure in SSAP No. 1 -Accounting Policies, Risks & Uncertainties, and Other Disclosures and in the
corresponding disclosures in Note 5m. "Restricted assets” of the statutory financial statements. It also proposes enhanced disclosures to fully
identify the extent of restricted assets reported on balance sheet within a single disclosure as well as identity differences between the restricted asset
annual statement disclosure and the amount reported in the annual statement general interrogatories, which is pulled directly into the risk-based
capital formulas. The adopted revisions will be effective December 31, 2025. The modifications did not have a material effect on the Company’s
financial statements.

Note 3 — Business Combinations and Goodwill

Not applicable

Note 4 — Discontinued Operations

Not applicable

Note 5 - Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans
(1) No significant change
(2) No significant change
(3) Not applicable
(4) No significant change

(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. 2025
1. With Allowance for Credit Losses $ — 3 — 3 — 3 — $102,043,879 $ — $102,043,879
2. No Allowance for Credit Losses — — — — 258,314,487 — 258,314,487
3. Total (1+2) — — — — 360,358,366 — 360,358,366
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. 2024
1. With Allowance for Credit Losses $ — 3 — 3 — $ — § 88,123,174 $ — § 88,123,174
2. No Allowance for Credit Losses — — — — 399,229,499 — 399,229,499
3. Total (1+2) — — — — 487,352,673 — 487,352,673

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

(6) Investment in Impaired Loans — Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and
Amount of Interest Income Recognized Using a Cash-Basis Method of Accounting:

Residential Commercial
Farm Insured I All Other Insured | All Other Mezzanine Total
a. 2025

1. Average Recorded Investment ~$ — 3 — S — $ — $340,102,300 $ — $340,102,300
2. Interest Income Recognized — — — — 2,526,874 — 2,526,874
3. Recorded Investment on

Nonaccrual Status — — — — 240,495,631 — 240,495,631
4. Amount of Interest Income

Recognized Using a Cash-

Basis Method of Accounting — — — — — _ _
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b. 2024
1. Average Recorded Investment  § — 3 — — 3 — $505,885,246 $ — $ 505,885,246
2. Interest Income Recognized — — — — 4,002,339 — 4,002,339
3. Recorded Investment on
Nonaccrual Status — — — — 149,953,331 — 149,953,331
4. Amount of Interest Income
Recognized Using a Cash-

Basis Method of Accounting — — — — — _ _

(7) Allowance for Credit Losses:

June 30, 2025 December 31, 2024

a. Balance at beginning of period $ (35,428,101) $ (157,357,251)
b. Additions charged to operations (13,562,865) (94,052,430)
c. Direct write-downs charged against the allowances (38,294,706) —
d. Recoveries of amounts previously charged off (1,486,520) (215,981,580)
e. Balance at end of period (a+b-c-d) $ (9,209,740) $ (35,428,101)

(8) Mortgage Loans Derecognized as a Result of Foreclosure
Not applicable
(9) No significant change
B. Debt Restructuring
Not applicable
C. Reverse Mortgages
Not applicable
D. Asset-Backed Securities

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

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

() @ 3
Amortized Cost OTTI Recognized in Loss 4
Basis Before (2a) (2b) Fair Value
OTTI Impairment Interest Non-interest 1-(2a+2b)

OTTI recognized in the first quarter
a. Intent to sell $ — 8 — 8 — § —
b. Inability or lack of intent to retain the investment in

the security for a period of time sufficient to recover
the amortized cost basis 39,862,354 — 11,561,188 28,301,166

c. Total first quarter (a+b) $ 39,862,354 $ — $ 11,561,188 $ 28,301,166

OTTI recognized in the second quarter
d. Intent to sell $ — S — 3 — 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 4,240,593 — 270,229 3,970,364

f.  Total second quarter (d+¢) $ 4,240,593 $ — 3 270,229 $ 3,970,364

OTTI recognized in the third quarter
g. Intent to sell $ — S — 8 — 8 —
h.  Inability or lack of intent to retain the investment in

the security for a period of time sufficient to recover

the amortized cost basis — — — —
i.  Total third quarter (g+h) $ — 8 — § — 8 —

OTTI recognized in the fourth quarter
j. Intent to sell $ — 3 — 8 — 8 —
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 — — — —
1. Total fourth quarter (j+k) $ — 8 — $ — 8 —

m. Annual aggregate total (c+f+i+l) $ — 3 11,831,417

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

than the amortized cost basis.

1 2 3 4 5 6 7
Adjusted Carrying | Present Value of
Value Amortized Projected Cash Recognized Amortized Cost | Fair Value at Time | Date of Financial Instrument

CUSIP Cost before OTTI Flow OTTI after OTTI of OTTI Where Reported
12591KAK1 $ 2,522,379 | $ 146,877 2,375,502 | $ 146,877 | $ 124,746 March 31, 2025
12624SAE9 248,748 110,461 138,287 110,461 98,365 March 31, 2025
36192RAL6 1,551,160 90,269 1,460,891 90,269 89,025 March 31, 2025
46639YAXS5 4,586,035 556,702 4,029,333 556,702 485,515 March 31, 2025
040104TF8 34,691 32,812 1,879 32,812 32,430 March 31, 2025
04012XAC9 118,897 111,231 7,666 111,231 109,745 March 31, 2025
12479DAC2 1,401,484 1,191,041 210,443 1,191,041 1,197,453 March 31, 2025
1248MGAJ3 37,490 31,642 5,848 31,642 30,707 March 31, 2025
17311YAC7 1,141,895 1,011,829 130,066 1,011,829 1,005,185 March 31, 2025
30247DAD3 466,662 454,606 12,056 454,606 453,035 March 31, 2025
35729RAE6 3,352,329 3,071,627 280,702 3,071,627 2,989,992 March 31, 2025
40431KAEO 1,891,530 1,867,901 23,629 1,867,901 1,858,939 March 31, 2025
46629NAC7 30,472 26,243 4,229 26,243 26,040 March 31, 2025
46630KAA4 135,020 132,318 2,702 132,318 133,052 March 31, 2025
57643LMP8 589,786 563,237 26,549 563,237 559,730 March 31, 2025
617463AA2 7,401 7,391 10 7,391 6,264 March 31, 2025
61750MABI 2,890 2,825 65 2,825 2,801 March 31, 2025
61757TMAB4 1,725,577 1,519,928 205,649 1,519,928 1,357,104 March 31, 2025
86363HABS 30,993 27,056 3,937 27,056 26,975 March 31, 2025
05535DAN4 415,847 372,365 43,482 372,365 395,389 March 31, 2025
12667GKG7 37,835 37,336 499 37,336 37,191 March 31, 2025
12669FKR3 29,890 28,642 1,248 28,642 28,822 March 31, 2025
18974BAA7T 110,444 107,107 3,337 107,107 106,506 March 31, 2025
22541NUB3 128,939 23,799 105,140 23,799 33,947 March 31, 2025
22943HADS 3,018,787 1,546,388 1,472,399 1,546,388 1,478,700 March 31, 2025
251510FB4 913,345 894,538 18,807 894,538 889,965 March 31, 2025
32053LAA0 14,933 14,019 914 14,019 13,988 March 31, 2025
45254TRX4 47,367 43,619 3,748 43,619 43,547 March 31, 2025
45660LYW3 623,135 561,324 61,811 561,324 565,004 March 31, 2025
466247XES8 591,715 419,365 172,350 419,365 414,726 March 31, 2025
65535VRK6 423,317 365,711 57,606 365,711 356,789 March 31, 2025
75115DAHS 2,809 2,522 287 2,522 2,507 March 31, 2025
761118FMS 1,263,358 1,249,033 14,325 1,249,033 1,187,830 March 31, 2025
761118RJ9 57,864 56,661 1,203 56,661 56,265 March 31, 2025
85554NAGS5 42,648 39,744 2,904 39,744 39,702 March 31, 2025
86358HHX0 76,292 54,864 21,428 54,864 54,655 March 31, 2025
86359BLQ2 563,115 462,214 100,901 462,214 488,829 March 31, 2025
92978EAA2 72,298 62,785 9,513 62,785 61,254 March 31, 2025
93935PAH2 105,569 103,242 2,327 103,242 102,522 March 31, 2025
23332UCM4 14,705 14,499 206 14,499 14,471 March 31, 2025
41161PTP8 147,426 138,290 9,136 138,290 137,423 March 31, 2025
45660N5H4 930,508 891,303 39,205 891,303 887,231 March 31, 2025
45660NT88 12,754 12,017 737 12,017 11,543 March 31, 2025
86360UAF3 781,063 660,195 120,868 660,195 652,812 March 31, 2025
12669GTE1 3,216 3,132 84 3,132 3,392 March 31, 2025
32051DCJ9 15,503 15,444 59 15,444 15,423 March 31, 2025
362341VUO 1,141,358 1,083,000 58,358 1,083,000 1,052,829 March 31, 2025
36298XAA0 3,898,283 3,779,774 118,509 3,779,774 3,774,883 March 31, 2025
36298XAB8 3,874,410 3,684,784 189,626 3,684,784 3,679,498 March 31, 2025
576433NH5 255,668 247,477 8,191 247,477 123,743 March 31, 2025
5899292N7 22,441 22,348 93 22,348 22,324 March 31, 2025
589929N38 59,285 58,382 903 58,382 58,287 March 31, 2025
86359DME4 290,788 289,247 1,541 289,247 289,996 March 31, 2025
17311YACT 1,013,708 1,013,177 531 1,013,177 980,490 June 30. 2025
05535DAN4 361,141 360,499 642 360,499 377,588 June 30. 2025
073879QF8 161,432 126,012 35,420 126,012 133,184 June 30. 2025
124860CB1 3,325 2,439 886 2,439 2,437 June 30. 2025
22541NSE5 88,816 71,950 16,866 71,950 62,343 June 30. 2025
45660LYW3 564,025 560,760 3,265 560,760 563,901 June 30. 2025
761118FM5 1,256,693 1,256,647 46 1,256,647 1,194,692 June 30. 2025
79548KXQ6 212,046 5,037 207,009 5,037 2,194 June 30. 2025
79549AYB9 4,228 1,281 2,947 1,281 1,061 June 30. 2025
86359BLQ2 471,481 468,869 2,612 468,869 431,758 June 30. 2025
93935PAH2 103,698 103,693 5 103,693 102,467 June 30. 2025
Totals $ 44,102,947 | $ 32,271,530 11,831,417 | $ 32,271,530 | $ 31,521,211 XXX
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(4) As of June 30, 2025, the gross unrealized losses and fair values for investments in structured and asset-backed securities for which an OTTI
has not been recognized in earnings follow:

a. The aggregate amount of unrealized losses:
1. Less than 12 months $ (45,599,898)

2. 12 months or Longer $ (724,173,200)
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 5,182,362,393

2. 12 months or Longer $ 6,341,320,920

(5) No significant change
Dollar Repurchase Agreements and/or Securities Lending Transactions:

Not applicable

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

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) YES YES — —
b. Tri-Party (YES/NO) NO NO — —
(3) Original (Flow) & Residual Maturity
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Open - No Maturity $ — S — 3 — 3 —
2. Overnight — — — —
3. 2 Daysto 1 Week — — — —
4. >1 Week to 1 Month — — — —
5. >1 Month to 3 Months 3,455,033,221 6,461,214,267 — —
6. >3 Monthsto 1 Year 630,000,000 — — —
7. >1Year — — — —
b. Ending Balance
1. Open - No Maturity $ — S — 3 — 3 —
2. Overnight — — — —
3. 2 Daysto 1 Week — — — —
4. >1 Week to 1 Month — — — —
5. >1 Month to 3 Months 3,455,033,221 3,384,451,783 — —
6. >3 Months to 1 Year — — — —
7 >1Year — — — —

(4) Not applicable

(5) Securities "Sold" Under Repo - Secured Borrowing
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FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

a.  Maximum Amount
1. BACV
2. Nonadmitted - Subset of BACV
3. Fair Value $

XXX
XXX
(3,524,383,331) $
b. Ending Balance
1. BACV
2. Nonadmitted - Subset of BACV
3. Fair Value $

XXX
XXX
(3,496,675,564) $

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

(O]

ENDING BALANCE

XXX
XXX
(3,559,373,707) $

XXX
XXX
(3,451,417,397) $

XXX
XXX

XXX
XXX

NONE

2
NAIC 1

NAIC 2

NAIC 3

ICO - BACV $
ICO-FV

ABS - BACV

ABS - 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 $

— 3

B oo a0 o

—

— & T

2 s o B B

ENDING BALANCE

(3,466,383,035) $
(3,451,417,397)

(3,466,383,035)
(3,451,417,397) $

NAIC 4

NAIC 5

8
NON-ADMITTED

Bonds - BACV $
Bonds - FV

ABS - BACV

ABS - 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 $

@m0 Ao o

—-

am e B g - &

p=atctet+gthtjtl+n
q=b+d+ftg+itk+m+o

Collateral Received - Secured Borrowing

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

a.  Maximum Amount
1. Cash $
2. Securities (FV)

3,357,600,403 $
10,394,989

b. Ending Balance
1. Cash $
2. Securities (FV)

3,425,743,104 $
4,879,512

7.7

6,388,417,990 $
4,296,689

3,391,071,049 §
2,995,873
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(8) Cash & Non-Cash Collateral Received — Secured Borrowing by NAIC Designation

ENDING BALANCE

—

R

Cash

ICO - FV

ABS - FV

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

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

ENDING BALANCE

—-

PR omoe a0 o

Cash

ICO -FV

ABS - FV

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

Other Invested Assets - FV

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

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity

a. Overnight and Continuous
b. 30 Days or Less

c. 31to90 Days

d. >90 Days

(10) Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Not applicable

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

a.

Maximum Amount

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
$ 3,391,071,049 $ — _
3,391,071,049 $ — —
5 6 7 8
DOES NOT
QUALIFY AS
NAIC 4 NAIC 5 NAIC 6 ADMITTED
$ — 3 — —
$ _ _
| Fair Value
$ _
3,638,937,082
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER

1.
2.

Cash (Collateral — All)

Securities Collateral (FV)

b. Ending Balance

1.
2.

Cash (Collateral — All)

Securities Collateral (FV)

$

$

3,357,600,403 $
10,394,989

3,425,743,104 §
4,879,512

6,388,417,990 $
4,296,689

3,391,071,049 $
2,995,873

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

Real Estate

No significant change
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K. Low-Income Housing Tax Credits
No significant change

L. Restricted Assets
No significant change

M. Working Capital Finance Investments

Not applicable
N. Offsetting and Netting of Assets and Liabilities
Not applicable

0. 5GI Securities

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value

Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 244 242 | $ 1,182,294,487 $ 1,001,515,166 |$ 1,161,631,936 [$ 986,844,678
(2) LB&SS - AC — — — — — —
(3) Preferred Stock - AC 3 — 2,915,381 — 7,766,813 —
(4) Preferred Stock - FV 2 2 732,756 654,211 732,756 654,211
(5) Total (1+2+3+4) 249 244 | $ 1,185,942,624 $ 1,002,169,377 |$ 1,170,131,505 [$ 987,498,889
AC - Amortized Cost FV - Fair Value

P.  Short Sales

Not applicable

Q. Prepayment Penalty and Acceleration Fees
Six Months Ended June 30, 2025

General Account Separate Account
(1) Number of CUSIPS 33 8
(2) Aggregate Amount of Investment Income $ 6,669,211 § 370,396

R. Reporting Entity’s Share of Cash Pool by Asset Type

Not applicable

S. Aggregate Collateral Loans by Qualifying Investment Collateral

No significant change

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change

Note 7 — Investment Income

A. Accrued investment income consists primarily of interest and dividends. Interest is recognized on an accrual basis and dividends are recorded as
earned on the ex-dividend date.

B. No significant change

C. The gross, nonadmitted and admitted amounts for interest income due and accrued.

Interest Income Due and Accrued Amount

(1) Gross $ 4,444 581,140
(2) Nonadmitted 3,021,510
(3) Admitted $ 4,441,559,630

D. The aggregate deferred interest.
Not applicable
E. The cumulative amounts of paid-in-kind interest included in the current principal balance.

No significant change

Note 8 — Derivative Instruments

A. Derivatives accounted for under SSAP No. 86

No significant change
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B.

Derivatives under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees

Not applicable

Note 9 — Income Taxes

No significant change

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

A-B.MMHLLC paid $770,000,000 in dividends to MassMutual through the period ended June 30, 2025, $570,307,154 of which were declared in 2024.

C.

D.

G.

H.

L

I

K.

L.

MMHLLC paid $784,500,000 in dividends to MassMutual through the period ended June 30, 2024, $630,000,000 of which were declared in 2023.
In May 2025, MMHLLC distributed a return of capital of $1,150,000,000 to MassMutual as a result of Invesco repurchasing a portion of its
outstanding MassMutual preferred shares. This transaction is expected to enhance MassMutual's financial flexibility and be earnings accretive for
Invesco. MassMutual will retain approximately 18.2% ownership of Invesco's common shares.

MassMutual contributed capital of $35,934,023 to MMHLLC through the period ended June 30, 2025.

In 2025, C.M. Life paid no dividends to MassMutual and paid $190,000,000 in 2024.

Transactions with related party who are not reported on Schedule Y

Not applicable

No significant change

Subsidiaries of MMHLLC is 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 and is not directly or indirectly controlled by any other entity.

Not applicable

Not applicable

No significant change

Not applicable

No significant change

M. All SCA Investments

N.

0.

No significant change

Investment in Insurance SCAs

Not applicable

SCA or SSAP No. 48 Entity Loss Tracking

Not applicable

Note 11 — Debt

A.

B.

No significant change
Federal Home Loan Bank Agreements

(1) The Company is a member of the Federal Home Loan Bank of Boston (FHLB Boston). Through its membership, the Company has conducted
business activity (borrowings) with the FHLB Boston. The Company uses these funding agreements with the FHLB Boston in an investment
spread strategy, consistent with its other investment spread operations. 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 $1,220,725,188 as of June 30, 2025.
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(2) FHLB Boston Capital Stock

a. Aggregate Totals June 30, 2025
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 (atb+c+d) $ 91,670,000 $ 91,670,000 $ —
(f) Actual or Estimated Borrowing Capacity
as determined by the Insurer $ 3,331,203,724 $ 3,331,203,724 $ —
2. Prior Year-end
(a) Membership Stock - Class A $ — $ — S —
(b) Membership Stock - Class B 5,000,000 5,000,000 —
(¢) Activity Stock 84,000,000 84,000,000 —
(d) Excess Stock 2,670,000 2,670,000 —
(e) Aggregate Total (a+b+c+d) $ 91,670,000 $ 91,670,000 $ —
() Actual or Estimated Borrowing Capacity
as determined by the Insurer $ 3,413,871,475 $ 3,413,871,475 $ —
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Six Months Ended June 30, 2025
1 2 Eligible for Redemption
3 4 5 6
Current Year
Membership Total Not Eligible for Less than 6 6 Months to Less | 1 to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 Year Years 3to5 Years
1. Class A $ — $ — $ — § — 3 — 3 —
2. Class B 5,000,000 5,000,000 — — — —
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of June 30, 2025:
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total
Collateral Pledged (Lines 2+3) $ 4,556,434,664 $ 3,331,203,724 $ 2,110,478,536

Current Year General Account Total Collateral Pledged
Current Year Separate Account Total Collateral Pledged
Prior Year-end Total General and Separate Accounts Total
Collateral Pledged

Maximum amount pledged for the six months ended June 30, 2025:

4,556,434,664

5,071,224,470

3,331,203,724

3,413,871 475

2,110,478,536

2,110,774,458

Fair Value

Carrying Value

3

Amount Borrowed at

Time of Maximum
Collateral

1. Current Year Total General and Separate Accounts Total
Collateral Pledged (Lines 2+3)

Current Year General Account Maximum Collateral Pledged
Current Year Separate Account Maximum Collateral Pledged
Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged
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(4) Borrowing from FHLB

a.  Amount
June 30, 2025
1 2 3 4
Total Funding Agreements
2+3 General Account Separate Account | Reserves Established
1. Current year
(a) Debt — 3 — 3 — 3 —
(b) Funding Agreements 2,110,478,536 2,110,478,536 — 2,110,478,536
(c) Other — — — —
(d) Aggregate Total (atb+c) 2,110,478,536 $ 2,110,478,536 $ — 3 2,110,478,536
2. Prior Year-end
December 31, 2024
(a) Debt — — — 3 —
(b) Funding Agreements 2,110,774,458 2,110,774,458 — 2,110,774,458
(c) Other — — — —
(d) Aggregate Total (atb+c) 2,110,774,458 $ 2,110,774,458 $ — 3 2,110,774,458
b. Maximum Amount
Six Months Ended March 31, 2025
1 2 3
Total
2+3 General Account Separate Account
1. Debt — 3 — —
2. Funding Agreements 2,114,001,958 2,114,001,958 —
3. Other — — —
4. Aggregate Total (Line 1+2+3) $ 2,114,001,958 $ 2,114,001,958 $ —

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

The Company has funded and unfunded noncontributory defined benefit pension plans that cover substantially all employees, agents and retirees.
The qualified defined benefit plan provides benefits under a cash balance formula based on age, service and salary during the participants’ careers.

(1)-(3) No significant change

(4) Components of net periodic benefit cost

2025 2024 2025 2024 2025 2024

Special or Contractual

Pension Benefits Postretirement Benefits Benefits Per SSAP No 11

a. Service cost $ 3,872,090 $ 49,253,757 $ 3,550,000 $ 3,700,000 $ — 3 —
b. Interest cost 67,890,268 61,488,859 8,300,000 7,400,000 — —
c. Expected return on plan assets (83,554,603) (85,457,364) — (50,000) — —
d. Transition asset or obligation — — — — — —
e. Gains and losses 6,960,429 9,552,478 (4,550,000)  (3,800,000) — —
f.  Prior service cost or credit — —  (2,150,000) (2,750,000) — —
g- Gain or loss recognized due to a settlement

or curtailment — — — — _ _
h. Total net periodic benefit cost $ (4,831,816) $ 34,837,730 $ 5,150,000 $ 4,500,000 $ — $ —

(5)-(21) No significant change

B -1 No significant change

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

No significant change
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Note 14 — Liabilities, Contingencies and Assessments

A.

e

Contingent Commitments

No significant change

Assessments

No significant change

Gain Contingencies

Not applicable

Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits

Not applicable

Joint and Several Liabilities

Not applicable

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

A.

B.

Lessee Operating Lease

The Company engaged in a sale-leaseback transaction with Bank of America, PNC, and US Bank (collectively the Banks) on May 22, 2025. The
sale-leaseback transaction covered $152,192,945 of software assets (capitalized costs, primarily consisting of software externally purchased and
internally developed and/or customized), which were non-admitted under statutory accounting guidance. In return for the assets, the Banks
provided $172,000,000 of cash to the Company. The initial portion of the transaction is treated as sale and resulted in a deferred gain of
$18,808,003. The second portion of the agreement is treated as an operating lease, which has a five-year term.

Lessor Leases

Not applicable

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

No significant change

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

A.

B.

Transfers of Receivables Reported as Sales
Not applicable

Transfer and Servicing of Financial Assets

(1)-(6) Not applicable

C.

(7) See Note 5f(1) “Repurchase Agreements”.
Wash Sales

Not applicable

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

Not applicable

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

No significant change
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Note 20 — Fair Value Measurements

A.

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

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

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

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

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

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

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

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

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

(1) Fair Value Measurements at June 30, 2025:

Net Asset Value
(Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds
Issuer credit obligation $ 355,172,543 24,489,809 § 297,450,378 — $ 677,112,730
Asset-backed securities — 25,910,780 — 25,910,780
Total Bonds 355,172,543 50,400,589 297,450,378 703,023,510
Preferred stocks 238,748,812 48,515,607 55,349,819 342,614,238
Common stock
Subsidiaries and affiliates 63,390,452 — 88,902,885 152,293,337
Unaffiliated 306,369,190 3,115,669 870,892,868 1,180,377,727
Total Common stock 369,759,642 3,115,669 959,795,753 1,332,671,064
Derivatives:
Interest rate swaps —  18,565,271,405 — 18,565,271,405
Options 103,821,560 496,345,416 — 600,166,976
Currency swaps — 2,764,292,978 — 2,764,292.978
Credit default swaps — 25,162,135 — 25,162,135
Forward contracts — 311,740 — 311,740
Financial futures 17,065,690 — — 17,065,690
Total Derivatives 120,887,250  21,851,383,674 — 21,972,270,924
Separate account assets 31,662,358,398  13,424,164,515 2,022,706,012 47,109,228,925
Total assets at fair value $32,746,926,645 $35,377,580,054 $ 3,335,301,962 $71,459,808,661
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Net Asset Value
(Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivatives:

Interest rate swaps $ — $13,664,634,757 $ $ — $13,664,634,757
Options 59,473,850 1,341,495 — 60,815,345
Currency swaps 556,312,398 — 556,312,398
Credit default swaps 367,340,776 — 367,340,776
Forward contracts 174,495,671 — 174,495,671
Financial futures 12,470,805 — — 12,470,805
Total Derivatives 71,944,655  14,764,125,097 —  14,836,069,752
Total liabilities at fair value $ 71,944,655 $14,764,125,097 $ $ — $14,836,069,752

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 six
months ended June 30, 2025, there were no significant transfers between Level 1 and Level 2 and the Company does not have any financial
instruments that are carried at NAV as a practical expedient.

(2) Fair Value Measurements in (Level 3) of Fair Value Hierarchy

. Total gains Total gains .
Ending and (losses) and (losses) Ending
Balance at Transfers into  Transfers out  included in included in Balance at
Description 01/01/2025 level 3 of level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2025
Assets:
Bonds
Issuer credit obligation  § 265,015,893 $ 41,434,597 § — $ 22462,657 § (5320,935) $  7,365488 $ 30,094,764 $ (23,058,430) $ (40,543,654) $ 297,450,380
Asset-backed securities — — — — — — — _ _ _
Preferred stock 45,973,828 — (1,840,797) — 716,788 10,500,000 — — — 55,349,819
Common stock
Subsidiaries and affiliates 133,864,612 418,334 — 718,755 2,712,846 — 5,268,961 (54,080,623) — 88,902,885
Unaffiliated 905,280,385 388,462 — (190,849)  (53,342,508) 46,762,089 (3,111,352) (2,356,040) (22,537,319) 870,892,868
Separate account assets 1,817,150,480 —  (23,295,109) 73,143,471 — 222,432,619 — (53,775,562) (12,949,887)  2,022,706,012
Total Assets $3,167,285,198 $ 42,241,393 § (25,135,906) $ 96,134,034 § (55,233,809) $ 287,060,196 $ 32,252,373 $(133,270,655) $ (76,030,860) $3,335,301,964

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

3

“)

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

Valuation Techniques and Inputs

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

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

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

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

Bonds (U.S. government and agencies) - These securities are principally valued using the market approach. Level 2 valuations are based
primarily on quoted prices in markets that are not active, or using matrix pricing or other similar techniques using standard market
observable inputs such as the benchmark U.S. Treasury yield curve, the spreads versus the U.S. Treasury yield curve for the identical
security and comparable securities that are actively traded.
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Derivative assets and liabilities - These financial instruments are primarily valued using the market approach. The estimated fair value of
derivatives is based primarily on quotations obtained from counterparties and independent sources, such as quoted market values received
from brokers. These quotations are compared to internally derived prices and a price challenge is lodged with the counterparties and an
independent source when a significant difference cannot be explained by appropriate adjustments to the internal model. When quoted market
values are not reliable or available, the value is based upon an internal valuation process using market observable inputs that other market
participants would use. Significant inputs to the valuation of derivative financial instruments include overnight index swaps and LIBOR basis
curves, interest rate volatility, swap yield curve, currency spot rates, cross currency basis curves and dividend yields. Due to the observability
of the significant inputs to these fair value measurements, they are classified as Level 2.

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

Derivative assets and liabilities fair value disclosures on a gross basis are included in paragraph 1 above. Since there are no derivative assets or

liabilities classified in Level 3, the reconciliation disclosures required under paragraphs 2 through 4 are not applicable.

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

The following tables provide the aggregate fair value and reported aggregate admitted asset value by type of financial instrument; and the hierarchy
level in which the fair values fall:

June 30, 2025

Aggregate Fair Net Asset Value  Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Assets as fair value
Issuer Credit Obligations $ 98,701,662,097 $ 106,769,613,579 $ 728,763,715 $ 50,371,110,956 $ 47,601,787,426 $ — 3 —
Asset-Backed Securities 59,879,386,056 60,415,535,063 — 30,562,522,335 29,316,863,721 — —
Preferred stocks 1,961,041,216 1,486,284,043 487,376,578 50,997,836 1,422,666,802 — —
Common stock” 1,332,671,064 1,332,671,064 369,759,642 3,115,669 959,795,753 — —
Mortgage Loans 22,892,285,746 24,203,645,742 — — 22,892,285,746 — —
Derivatives 15,941,655,737 21,983,469,725 120,887,250 15,820,768,487 — — —
Cash, cash equivalents and
short-term investments 8,404,850,715 8,404,850,715 622,507,013 7,782,343,702 — — —
Separate account assets 47,109,228,926 47,109,228,926 31,662,358,399 13,424,164,515 2,022,706,012 — —
Total assets at fair value $256,222,781,557 $271,705,298,857 $ 33,991,652,597 $118,015,023,500 $104,216,105,460 $ — § —
Liabilities at fair value
Guaranteed interest contracts ~ $ 17,660,867,304 $ 19,898,011,957 $ — 3 — $ 17,660,867,304 $ — 3 —
Group annuity contracts and
other deposits 1,476,574,987 1,609,428,979 — — 1,476,574,987 — —
Individual annuity contracts 31,391,029,973 30,264,444,353 — — 31,391,029,973 — —
Supplementary contracts 826,141,631 825,445,469 — — 826,141,631 — —
Repurchase agreements — 3,384,451,783 — 3,451,417,397 — — —
Debt 249,510,292 249,510,292 — 249,510,292 — — —
Derivatives 16,843,230,277 16,755,087,317 71,944,655 16,771,285,622 — — —
Total liabilities at fair value ~$ 68,447,354,464 $ 72,986,380,150 $ 71,944,655 $ 20,472,213,311 $ 51,354,613,895 $ — $ —
D Common stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had a statutory carrying value of $25,199,398,498.
December 31, 2024
Aggregate Fair Net Asset Value  Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Assets as fair value
Bonds $153,893,136,143 § 163,629,228,596 $ 725,207,690 $ 79,633,299,023 § 73,534,629,433 § — 3 —
Preferred stocks 1,144,684,655 1,019,281,245 186,719,320 3,375,000 954,590,335 — —
Common stock” 1,347,676,435 1,347,676,435 308,453,751 77,688 1,039,144,997 — —
Mortgage Loans 22,145,612,248 23,692,327,034 — — 22,145,612,248 — —
Derivatives 18,021,741,224 24,220,070,984 128,911,885 17,892,829,339 — — —
Cash, cash equivalents and
short-term investments 6,003,993,461 6,003,993,461 572,175,901 5,431,817,560 — — —
Separate account assets 49,251,330,973 49,251,330,973 33,240,417,123 14,193,763,369 1,817,150,481 — —
Total assets at fair value $251,808,175,139  $269,163,908,728 $ 35,161,885,670 $117,155,161,979 $ 99,491,127,494 $ — § —
Liabilities at fair value
Guaranteed interest contracts ~ $ 17,248,766,909 $ 17,955,389,907 $ — 3 — $ 17,248,766,909 $ — 3 —
Group annuity contracts and
other deposits 1,569,872,170 1,714,237,029 — — 1,569,872,170 — —
Individual annuity contracts 30,328,148,005 29,401,586,970 — — 30,328,148,005 — —
Supplementary contracts 844,627,373 843,892,329 — — 844,627,373 — —
Repurchase agreements 3,419,744,715 3,408,240,493 — 3,419,744,715 — — —
Debt 249,623,194 249,623,194 — 249,623,194 — — —
Derivatives 17,240,664,897 16,773,770,651 75,274,976 17,165,389,921 — — —
Total liabilities at fair value $ 70,901,447,264 $ 70,346,740,573 $ 75,274,976 $ 20,834,757,831 $ 49,991,414,457 $ — $ —

D Common stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had a statutory carrying value of $25,690,379,846.

D. Not applicable

E.

Not applicable
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Note 21 — Other Items

A.

Unusual or Infrequent Items

Invesco and Barings LLC, MassMutual's subsidiary, have formed a strategic partnership for U.S. Wealth channels. MassMutual plans to invest up
to $650 million in seed capital to support new private credit products. This partnership aims to expand Barings' product and distribution
opportunities.

Troubled Debt Restructuring
Not applicable

Other Disclosures

Business risks

The Company operates in a business environment subject to various risks and uncertainties. The principal risks include insurance and underwriting
risks, investment and interest rate risks, currency exchange risk and credit risk.

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.

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 investments and medium-term notes along with its indirect international operations. The
Company mitigates 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 quality, 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.

Real estate markets are monitored continuously with attention on regional differences in price performance, absorption trends and supply and
demand fundamentals that can impact the rate of foreclosures and delinquencies. Public sector strengths and weaknesses, job growth and macro-
economic issues are factors that are closely monitored to identify any impact on the Company’s real estate related investments.

The CMBS, RMBS and leveraged loan sectors are sensitive to evolving conditions that can impair the cash flows realized by investors and is
subject to uncertainty. Management’s judgment regarding OTTI and estimated fair value depends upon the evolving investment sector and
economic conditions. It can also be affected by the market liquidity, a lack of which can make it difficult to obtain accurate market prices for
RMBS and other investments, including CMBS and leveraged loans. Any deterioration in economic fundamentals, especially related to the housing
sector could affect management’s judgment regarding OTTI.
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The Company has investments in structured products exposed primarily to the credit risk of corporate bank loans, corporate bonds or credit default
swap contracts referencing corporate credit risk. Most of these structured investments are backed by corporate loans and are commonly known as
collateralized loan obligations that are classified as CDOs. The portfolios backing these investments are actively managed and diversified by
industry and individual issuer concentrations. Due to the complex nature of CDOs and the reduced level of transparency to the underlying collateral
pools for many market participants, the recovery in CDO valuations generally lags the overall recovery in the underlying assets. Management
believes its scenario analysis approach, based primarily on actual collateral data and forward looking assumptions, does capture the credit and most
other risks in each pool. However, in a rapidly changing economic environment, the credit and other risks in each collateral pool will be more
volatile and actual credit performance of CDOs may differ from the Company’s assumptions.

The Company continuously monitors its investments and assesses their liquidity and financial viability; however, the existence of the factors
described above, as well as other market factors, could negatively impact the market value of the Company's investments. If the Company sells its
investments prior to maturity or market recovery, these investments may yield a return that is less than the Company otherwise would have been
able to realize.

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.

Market risk arises within the Company’s employee benefit plans to the extent that the obligations of the plans are not fully matched by assets with
determinable cash flows. Pension and postretirement obligations are subject to change due to fluctuations in the discount rates used to measure the
liabilities as well as factors such as changes in inflation, salary increases and participants living longer. The risks are that such fluctuations could
result in assets that are insufficient over time to cover the level of projected benefit obligations. In addition, increases in inflation and members
living longer could increase the pension and postretirement obligations. Management determines the level of this risk using reports prepared by
independent actuaries and takes action, where appropriate, in terms of setting investment strategy and determining contribution levels. In the event
that the pension obligations arising under the Company’s employee benefit plans exceed the assets set aside to meet the obligations, the Company
may be required to make additional contributions or increase its level of contributions to these plans.

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

Not applicable

State Transferable and Non-transferable Tax Credits

Not applicable

Subprime-Mortgage-Related Risk Exposure

(1) Not applicable

(2) Direct exposure through investments in subprime mortgage loans

No significant change

(3) Direct exposure through other investments

Book/Adjusted
Carrying Value OTTI Losses
Actual Cost (excluding interest) Fair Value Recognized
a. Residential mortgage-backed securities $ 60,943,869 | $ 78,890,662 | $ 85,347,217 |$ 2,533,117
b. Commercial mortgage-backed securities — — — —
c. Collateralized debt obligations — — — —
d. Structured securities — — — —
e. Equity investment in SCAs * 4,788,682 5,888,425 5,988,373 138,978
f.  Other assets — — — —
g. Total (atb+ctd+etf) $ 65,732,551 ($ 84,779,087 | $ 91,335,590 | $ 2,672,095

*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) Not applicable

Retained Assets

Not applicable

Insurance-Linked Securities Contracts
Not applicable

The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to
Control the Policy

No significant change
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J. Reporting Net Negative (Disallowed) IMR

(1) Net negative (disallowed) IMR

Non-Insulated
Separate Account

— $ _

Insulated Separate

Total General Account Account

$ 1,456,649,994 $ 1,456,649,994 $

(2) Negative (disallowed) IMR admitted

Insulated Separate Non-Insulated

Total General Account Account Separate Account
$ 1,456,649,994 $ 1,456,649,994 $ — 8 —
(3) Calculated adjusted capital and surplus
Total
a. Prior Period General Account Capital & Surplus $ 27,925,302,339
From Prior Period SAP Financials:
b. Net Positive Goodwill (admitted) 489,016,152
c. EDP Equipment & Operating System Software (admitted) 4,794,717
d. Net DTAs (admitted) 1,881,223,529
e. Net Negative (disallowed) IMR (admitted) 1,392,450,497
f.  Adjusted Capital & Surplus (a-(b+c+d+e)) $ 24,157,817,444
(4) Percentage of adjusted capital and surplus
Total
Percentage of Total Net Negative (disallowed) IMR admitted in General Account or
recognized in Separate Account to adjusted capital and surplus 6.0 %
(5) Allocated gains/losses to IMR from derivatives
a.  General Account
Gains Losses
1. Unamortized Fair Value Derivative Gains & Losses Realized to IMR - Prior Period $ 2,839,292,082 $ (4,044,197,974)
2. Fair Value Derivative Gains & Losses Realized to IMR - Added in Current Period 2,892,428 (44,216,090)
3. Fair Value Derivative Gains & Losses Amortized Over Current Period 125,521,041 (152,050,053)
4. Unamortized Fair Value Derivative Gains & Losses Realized to IMR - Current

Period Total $ 2,716,663,469 $ (3,936,364,011)

b.  Separate Account - Insulated
No significant change

c.  Separate Account - Non-Insulated
No significant change

Note 22 — Events Subsequent

Management of the Company has evaluated subsequent events through August 13, 2025, the date the financial statements were available to be issued to
state regulators and subsequently on the Company’s website. No events have occurred subsequent to the date of the financial statements, except for:

On July 4th, 2025, “An Act to Provide for Reconciliation Pursuant to Title II of the H. Con. Res. 14” (the Act) was enacted. The Act provides for
corporate tax changes including, but not limited to, restoring full expensing of domestic research and development costs, restoring immediate
deductibility of certain capital expenditures, and changes in the computations of U.S. taxation on international earnings. At this time, the Company does
not anticipate that the new provisions of the Act will have a significant impact on the 2025 statutory financial statements.

On July 8, 2025, MassMutual issued a CAD$750 million funding agreement with a 4.127% fixed rate and a 7-year maturity.

On August 1, 2025, MassMutual issued a $300 million funding agreement with a floating rate based on the Secured Overnight Financing Rate and a 3-
year maturity.

Note 23 — Reinsurance

No significant change

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Not applicable
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Note 26 — Intercompany Pooling Arrangements

Not applicable

Note 27 — Structured Settlements

Not applicable

Note 28 — Health Care Receivables

Not applicable

Note 29 — Participating Policies

No significant change

Note 30 — Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves $ 165,000,000
2. Date of the most recent evaluation of this liability June 30, 2025
3.  Was anticipated investment income utilized in the calculation? Yes

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change

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

No significant change

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change

Note 34 — Premium and Annuity Considerations Deferred and Uncollected

No significant change

Note 35 — Separate Accounts

No significant change

Note 36 — Loss/Claim Adjustment Expenses

No significant change
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STATEMENT AS OF JUNE 30, 2025 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[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ............cccoeiiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2024
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2019
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/25/2021
By what department or departments?
Commonwealth of Massachusetts DiviSiOn Of INSUFANCE ... e
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooioiiieeeeeeeeeeeeeeeee ettt e ettt e e et e e s e e s ae s e st et e e e e e e s et et es et eseseaesses s seseseseseenesaesaseseenanananas Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X] No[ 1 NAT ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

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

MML Distributors, LLC Springfield, MA
MML Investment Advisers, LLC ... |Springfield, MA
MML Investors Services, LLC ...... ... |Springfield, MA
MML Strategic Distributors, LLC .. Springfield, MA
MassMutual Private Wealth & Trust, FSB Windsor, CT

Flourish Financial, LLC New York, NY

Artemis Real Estate Partners, LLC Chevy Chase, Maryland ....
MM Ascend Life Investor Services, LLC Cincinnati, OH
Jefferies Finance LLC New York, NY ..
Counterpointe Investment Management LLC Stamford, CT
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STATEMENT AS OF JUNE 30, 2025 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).
New company POIICY WAS @AUEM. ......ciuiiiiiiiiii ettt ettt b e e bt ekt e bt e s bt ea bt ea e e ea et Sh e e eh e e oh e e b e e b e et e ea b e ea b e ea bt eae e eheeeheeebeenbeebeenbeenbeenneanne

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ ] No[X]

Yes [ X] No[ ]

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. T

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ..o

If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
12,805, 197,996 13,072,346,395

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

....7,561,650,546
46,082,796,218

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..........ccccooieiiiiiiiiincciceene
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
If no, attach a description with this statement.

Yes

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

Yes [ X] No[ ]
[X]T N[ T NAT 1
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STATEMENT AS OF JUNE 30, 2025 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 Bank and Trust Company .........ccoeoeverrnnccsnnnnceeeens JAB2NUN. Quincy, MA 02171 .o
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. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...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
155480 20 Gates Management, LLC ........ococooeriiniicininncce e 549300P9T431XY751068 ........ NO
131940 .. . |Angelo, Gordon & Co., L.P. .... .. | XXJBOBRONBOFETFPCB63 ........ . |NO..
143161 Apollo Capital Management, L.P. ..o 549300C43LOTF7UALBO2 ........ NO
143161 Apollo Insurance Solutions Group LP .......ccoooveveviieiiicciee 549300C43LOTF7UALBO2 ........ NO
130074 .. ... |Ares Management LLC 549300JA9GMPFTSVQQO5 ........ ... [NO..
106006 .. . |Barings LLC ..o ANDKRHQKPRRG4Q2KLRO5 ........ . |DS..
168456 Carlyle Aviation Group Capital Markets LLC .......cccccoerreennee. 54930010815L9BP71G93 ........ NO..overee
311767 Fractal Investments LLC .......ccooiiiinnicccrceeecs 984500D14JFDO06CBCYG ........ SEC e NO..oeene
104517 .. ... |Franklin Advisers, Inc. ....ccccooven. . |B1CGINRZ IDDJODQEXB5? ........
107272 .. . |Great-Wlest Capital Management LLC 549300S3EPOXVXYMD485 ........
162754 IFM Investors Pty LEd ... 5493002BVKOQI7KW7HI3 ........
110363 Invesco Investment Management Company ..........ccccccvevvvvririrenan 037NHJVF7S22110NOUBS ........
162264 .. .. [Jefferies Finance LLC ........cocooverivnncecicnnne .. |549300SKVB18YSSIDT75 ........
104559 .. ... |Pacific Investment Management Company LLC ... | 549300KGPYQZXGMYYN3S ........
110441 .. ... |Western Asset Management Company .... . |549300C5A561TUXUICN4G ........
157359 .. . |Centerbridge Martello Advisors, LLC 549300F5X7LPP05D3544 ........

8.2



STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

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

At 6/30/2025, 60 issues for 51 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 $475,968,905 or 0.24% 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
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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 7,817,943,586
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 16, 130,406,325
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 23,948,349,911

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 255,295,831
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 255,295,831
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 $ 24,203,645,742

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

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
... 66346 .. 09/01/2023 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUFN) . .| Author i zed.
... 66346 .. 01/01/2025 .. [MUNICH AMERICAN REASSURANCE COMPANY (MUZ1) . .| Author ized.
... 66346 .. 01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZ2) . .| Author ized.
... 66346 .. 01/01/2025 .. [MUNICH AMERICAN REASSURANCE COMPANY (MUZ3) . .| Author ized.
... 66346 .. 01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZ4) . .| Author ized.
... 66346 .. 01/01/2025 .. [MUNICH AMERICAN REASSURANCE COMPANY (MUZ5) . .| Author ized.
... 66346 .. 01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZ6) . .| Author ized.
... 66346 .....|. ..01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZ7) . .| Author ized.
... 66346 ..... ..58-0828824 ...... ..01701/2025 .. [MUNICH AVERICAN REASSURANCE COMPANY (MUZ8) Author ized
... 66346 ..... ..58-0828824 ...... ...01/01/2025 .. |MUNICH AMERICAN REASSURANCE COMPANY (MUZ9) Author ized
... 66346 .. MUNICH AMERICAN REASSURANCE COMPANY (MUZB) . .| Author ized.
... 66346 .....|. . . |MUNICH AMERICAN REASSURANCE COMPANY (MUZC) . .| Author ized.
... 66346 ..... ..58-0828824 ......|... 01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZD) Author ized
... 66346 ..... ..58-0828824 ......|.. .01/01/2025 .. |MUNICH AMERICAN REASSURANCE COMPANY (MUZE) Author ized
... 66346 .. . |MUNICH AVERICAN REASSURANCE COMPANY (MUZF) . .| Author i zed.
... 66346 .....|. . . |MUNICH AMERICAN REASSURANCE COMPANY (MUZG) . .| Author ized.
... 66346 ..... ..58-0828824 ......|... 01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZH) Author ized
... 66346 ..... ..58-0828824 ......|.. .01/01/2025 .. |MUNICH AMERICAN REASSURANCE COMPANY (MUZI) Author ized
... 74900 .....|..63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ1) .| Author i zed.
... 74900 .. 63-0483783 01/01/2025 .. | PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ2) ... .| Authorized..
... 74900 .....|..63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ3) ... .| Author ized.
... 74900 .. 63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRz4) ... .| Authorized..
... 74900 .....|..63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ5) ... .| Author i zed.
... 74900 .. 63-0483783 01/01/2025 .. | PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ6) ... .| Author ized..
... 74900 .....|..63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ7) ... .| Author ized.
... 74900 .. 63-0483783 01/01/2025 .. | PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ8) ... .| Authorized..
... 74900 .....|..63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ9) ... .| Author i zed.
... 74900 .. 63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZB) ... .| Author ized..
... 74900 .....|..63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZC) ... .| Author ized.
... 74900 .. 63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZD) ... .| Authorized..
... 74900 .....|..63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZE) ... .| Author ized.
... 74900 .....[..63-0483783 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZF) ... .| Authorized..
... 74900 .....[..63-0483783 ......|...01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZG) ... .| Author ized.
... 74900 ..... ..63-0483783 ......|... 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZH) Authorized
... 74900 ..... ..63-0483783 .....[. .01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZI) Author ized
..... 82627 ..06-0839705 . .| SWISS RE LIFE & HEALTH AMERICA INC. .| Authorized..
..... 82627 ..06-0839705 ......[... .| SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 .....|..06-0839705 ......[...01/01/2025 .. [SWISS RE LIFE & HEALTH AMERICA INC. Authorized
..... 82627 .....[..06-0839705 ......[...01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. Author ized
..... 82627 ..06-0839705 . .| SWISS RE LIFE & HEALTH AMERICA INC. .| Authorized..
..... 82627 ..06-0839705 ......[... . | SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 .....|..06-0839705 ......[...01/01/2025 .. [SWISS RE LIFE & HEALTH AMERICA INC. Authorized
..... 82627 .....[..06-0839705 ......[...01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. Author ized
..... 82627 ..06-0839705 . .| SWISS RE LIFE & HEALTH AMERICA INC. .| Authorized..
..... 82627 ..06-0839705 ......[... .| SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 .....|..06-0839705 ......[...01/01/2025 .. [SWISS RE LIFE & HEALTH AMERICA INC. Authorized
..... 82627 .....[..06-0839705 ......[...01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. Author ized
..... 82627 ..06-0839705 . 01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Authorized..
..... 82627 06-0839705 01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 06-0839705 01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Authorized..
..... 82627 06-0839705 01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 06-0839705 01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Authorized..

L 01/01/20%5 ..

SWISS RE LIFE & HEALTH AMERICA INC.

Authorized
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10

Effective

Certified Date of

NAIC Type of Type of Reinsurer Certified

Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer

Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating

..13-2572994 . . | GENERAL RE LIFE CORPORATION (GRFN) ... .| Author ized..
..13-2572994 . .| GENERAL RE LIFE CORPORATION (GRZ1) ... .| Author ized..
..13-2572994 . . | GENERAL RE LIFE CORPORATION (GRZ2) ... .| Author ized..
..13-2572994 . .| GENERAL RE LIFE CORPORATION (GRZ3) ... .| Author ized..
..13-2572994 . . | GENERAL RE LIFE CORPORATION (GRZ4) ... .| Authorized..
..13-2572994 . .| GENERAL RE LIFE CORPORATION (GRZ5) ... .| Author ized..
..13-2572994 . . | GENERAL RE LIFE CORPORATION (GRZ6) ... .| Author ized..
..13-2572994 . . .| GENERAL RE LIFE CORPORATION (GRZ7) ... .| Authorized..
..13-2572994 ..., ...01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZ8) Author ized
..13-257299% ..., ...01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZ9) Author ized
..13-2572994 . . | GENERAL RE LIFE CORPORATION (GRZB) ... .| Author ized..
..13-2572994 . . .| GENERAL RE LIFE CORPORATION (GRZC) ... .| Authorized..
..13-2572994 ..., ...01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZD) Author ized
..13-257299% ..., ...01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZE) Author ized
..13-2572994 . . | GENERAL RE LIFE CORPORATION (GRZF) ... .| Author ized..
..13-2572994 . . .| GENERAL RE LIFE CORPORATION (GRZG) ... .| Authorized..
..13-2572994 ..., ...01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZH) Author ized
..13-257299% ..., ...01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZI) Author ized
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZ1) . .| Author ized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZ2) . .| Authorized..
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZ3) . .| Author ized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZ4) . .| Authorized..
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZS) . .| Author ized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZ6) . .| Author ized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZ7) . .| Author ized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZ8) . .| Authorized..
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZ9) . .| Author ized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZB) . .| Author ized..
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZC) . .| Authorized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZD) . .| Authorized..
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZE) . .| Authorized..
..59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZF) . .| Authorized..
..59-2859797 ......[...01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZG) . .| Authorized..
..59-2859797 .....| ...01/01/2025 .. [HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZH) Authorized
..59-2859797 ..., ...01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZI) Author ized
..43-1235868 . . |RGA REINSURANCE COMPANY (GAFN) .| Author ized..
..43-1235868 ......|... . |RGA REINSURANCE COMPANY (GAZ1) .. .| Author ized..
..43-1235868 ...... ...01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ2) Author ized
..43-1235868 ...... ...01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ3) Author ized
..43-1235868 . . |RGA REINSURANCE COMPANY (GAZ4) .. .| Authorized..
..43-1235868 ......[... . |RGA REINSURANCE COMPANY (GAZ5) .. .| Author ized..
..43-1235868 ...... ...01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ6) Author ized
..43-1235868 ...... ...01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ7) Author ized
..43-1235868 . . |RGA REINSURANCE COMPANY (GAZS8) .. .| Authorized..
..43-1235868 ......[... . |RGA REINSURANCE COMPANY (GAZ9) .. .| Author ized..
..43-1235868 ...... ...01/01/2025 .. |RGA REINSURANCE COMPANY (GAZB) Author ized
..43-1235868 ...... ...01/01/2025 .. |RGA REINSURANCE COMPANY (GAZC) Author ized
..43-1235868 . 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZD) .. .| Author ized..
43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZE) .. .| Author ized..
43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZF) .. .| Author ized..
43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZG) .. .| Author ized..
43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZH) .. .| Author ized..
43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZI) ......ccceonee .| Author ized..
13-3126819 ..11/20/2021 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUFN) . .| Author ized..
13-3126819 ...01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ1) ........... Author ized
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
... 97071 .. 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ2) . DE. .C0/1... .|Authorized..
... 97071 .. 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ3) . .C0/1.... .| Author ized..
... 97071 .. 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ4) . .C0/1... .|Authorized..
... 97071 .. 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ5) . .C0/1.... .| Author ized..
... 97071 .. 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ6) . .C0/1... .|Authorized..
... 97071 .. 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ7) . .C0/1.... .| Author ized..
... 97071 .. 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ8) . .C0/1... .|Authorized..
... 97071 .....[.. ..01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ9) . .C0/1.... .| Authorized..
... 97071 ..... .. ...01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZB) C0/1 Author ized
... 97071 ..... .. ...01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZC) Co/1 Authorized
... 97071 .. .| SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZD) . .C0/1... .|Authorized..
... 97071 .....[.. . .| SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZE) . .C0/1.... .| Authorized..
... 97071 ..... .. ...01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZF) C0/1 Author ized
... 97071 ..... .. ...01/01/2025 .. |SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZG) Co/1 Authorized
... 97071 .. .| SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZH) . .C0/1... .|Authorized..
... 97071 .. . .. |SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZI) . .C0/1.... .| Authorized..
..... 00000 ..... ... 11/20/2021 .. |KOREAN REINSURANCE COMPANY (KRFN) YRT/I Unauthor ized




STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

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

1. AlADaMA ..o AL oo L o 33,354,001 |.......... 66,083,541 |........... 4,027,978 |.......... 13,528,835 |....... 116,994,445 |.......... 14,206,236
2. AIBSKA .ot AK e L o 1,432,060 |........... 7,226,739 |..............373,616 |............... 598,804 |........... 9,631,219 |............ 1,116,172
3. Arizona ..... .. AZ ...58,493,237 |. 153,955,005 |. e 223,413,114 .. .9,089,702
4. Arkansas .. .. AR ...29,148,640 |.......... 18,554,092 |............... 182,451 |........... 1,428,156 |.......... 49,313,339 |........... 4,841,481
5. California .. ... CA . 427,744,801 |. 626,522,658 |..........36,023,990 |........ 113,042,804 |..... 1,203,334,253 |........ 167,352,680
6. Colorado ...... ... CO ...60,855,879 |. 77,411,703 |. ,556, ........ 153,296,605 |.. 10,494,349
7. Connecticut .. . CT .102,790,257 |. ..77,666,704 |. 28 283,898 |........ 217,717,630 |.......... 10,857,770
8. Delaware ............. ... DE ...19,490,260 |. ..19,968,330 |. 12,522,702 |..........53,059,577 |..... 2,802,677,986
9. District of Columbia . . DC ...69,922,189 |. ... 9,462,080 |. ...7,139,015 |..........88,627,29% |........... 2,692,822
10. Florida .. .. FL .331,398,846 |........ 484,133,891 |. .50,241,115 |........ 887,012,604 |.. 73,282,873
11.  Georgia .. GA . 113,145,372 |........ 314,721,636 |. .31,872,357 |........ 473,091,510 |.. 30,507,729

..11,848,712 |.
... 16,269,934 |.
. 151,800,979 |.

.. 13,837,314 |.
.. 19,767,774 |.
... 185,906,450 |.

12.  Hawaii ..
13. Idaho ....
14. lllinois ...

.. 2,006,813 |..
e 3,564,604 ..
..... 100,616,377 |..

....29,439,918 |..
....40,008,058 |..
..452,881,789 |..

. 2,056,755
. 2,830,095
35,634,032

15.  Indiana . ...54,041,374 |..........66,897,521 |. .. 8,965,298 |........ 133,115,662 |.. 15,694,060
16. lowa..... ...26,829,446 |..........25,577,842 |. ..6,381,302 |..........61,190,519 |.. 10,985,230
17.  Kansas . ...27,796,190 |.......... 16,451,410 |........... 2,751, ..o, 16,489,785 |..........63,489,212 |.. ..2,210,219
18.  Kentucky 17,757,008 |......... 29,584,802 |........... 2,816,0% |.......... 2,439,376 |.......... 52,597,282 |.......... 4,037,475
19.  Louisiana 32,321,074 |.......... 56,410,568 |.......... 3,644,505 |........... 1,755,307 |.......... 94,131,454 |.......... 31,318,214
20. Maine ....... ...10,077,862 |.........29,398,523 |. ...1,650,164 |..........40,168,480 |.. . 1,424,456
21.  Maryland ...72,082,742 |..........67,832,290 |.......... 13,032, ..........40,408,872 |........ 193,356,112 |.. 10,275,189
22, MasSaChUSEES ...........cccoeucucuruririecicicireeeeas MA ol s 130,903,071 |........ 249,721,932 |.......... 18,097,428 |........ 573,943,562 |........ 972,665,998 |.......... 51,397,898
23, MChIGAN ... Ml 69,033,434 |........ 121,682,151 |........... 7,280,894 |.......... 60,975,166 |........ 258,971,645 |.......... 20,786,512
24. Minnesota . .. MN ...39,984,589 |.......... 59,231,201 |. .32,689,457 |........ 136,551,764 |.. 17,091,901
25.  Mississippi .. MS ...29,175,046 |. 253,856,748 |. IR 809,602 |........288,985,846 |.. . 3,744,293
26, MISSOUN ..o 43,117,796 |.......... 47,723,745 |...........5,221,9290 |.......... 16,359,062 |........ 112,422,531 |.......... 13,182,710
27.  Montana 14,643,508 |............ 9,015,236 24,999,627 |........... 2,876,849
28. Nebraska .. ...15,067,914 |.......... 11,017,090 |. .31,516,573 |.. ..9,599,777
29. Nevada ........ . ...25,466,789 |..........38,613,025 |. 74,228,075 |. . 2,148,368
30.  New Hampshire ...........ccoccccurininioccicinns NH ool o 19,148,677 |......... 40,362,902 221, 67,688,312 |........... 3,742,312
31, NEW JEISEY ...oouiiiiiciciciseseec e N [ b o 264,717,498 |........ 235,464,898 |.......... 21,015,215 |.......... 56,819,780 ........ 578,017,391 |......... 43,421,114
32, New Mexico . .. NM ...16,224,816 |.......... 33,102,087 |..........(1,051,887)|............. (112,167)|.......... 48,162,849 |.. ..1,495,718
33. New York ..... . 773,319,667 |........518,042,581 |..........46, 190, ........ 173,355,631 |..... 1,510,908,203 |.. 59,666,593
34.  North Carolina .. ...88,431,130 |........ 132,211,146 |.......... 19,396,114 |........ 15,586,449 |........ 255,624,839 |.. 34,369,451

35.  North Dakota 11,897,739 ... 11,747,712 | (4,708,618) ... (2,373,202)|.......... 16,563,631 |..

. . 1,870,106
.. 398,450,916 |..

36. OO ...ccueeee ...72,044 578 |. 137,396,963 |. ,317,766 |........ 179,691,600 |.. 25,941,921
37.  Oklahoma . ...47,646,285 |..........20,640,638 |........... 4,037,279 |.......... 21,425,483 |.........93,749,685 |.. . 4,517,620
38. Oregon......... ...20,621,937 |..........52,804,020 |. ..5,752,932 |..........82,306,589 |.. .6,926,814
39. Pennsylvania ... . 181,428,206 |........ 218,724,795 |. .62,726,706 |........ 484,042,790 |.. . 8,420,211

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

...11,685,586 |.
...55,481,557 |.
..... 4,092,631 |.
...82,477,346 |.

..27,897,569 |.
..64,841,370 |.

.. 5,527,661 |..........46,422,407 |..
..6,272,558 |........ 137,920,076 |..
.. 1,068,566 |........... 5,979,388 |..

.35,017,051 |........ 201,471,135 |..

..1,642,341
20,699,040
. 1,671,458
12,217,030

70,530,036 |

44, Texas ....... . 269,506,433 |. 341,921,608 |..........29,291,689 |....... 424,555,813 |..... 1,065,275,538 |.. 64,845,183
45, Utah ..... ..54,239,423 |. 80,156,381 |.. . 6,854,017
46. Vermont . , . ..17,446,686 |. oo 30,665,458 |............... 422,121
47, Virginia c.ceeeeeeeeeeeeeeeeeeseseneeeseseeeenenenene. VA e L e 106, 509 074 |........ 105,127,987 |.......... 15,835,698 |..........54,719,309 |........ 282,192,068 |.......... 30,614,664
48, Washington .........cccceeeveveeeeeeeeeerenenenneeees. WA e L o 47,864,835 |........ 109,669,175 |........... 7,731,824 |.......... 18,134,709 |........ 183,400,543 |.......... 11,217,024
49. West Virginia ..13,688,373 |. ..8,693,284 |.........29,302,041 |.. 12,571,030
50. Wisconsin .... . . ..56,706,022 |. .. .12,376,816 |........ 103,710,651 |.. 4,273,419
51, WYOMING eoveveereeeeerinineeeeeeeesennseseseneeenenes. WY o L e 4,447,742 |........... 8,726,493 |............... 193,336 |.......cenee 45,354 |.......... 13,412,925
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N e e o e
53. Guam .............. .. GU .. 11,343 |
54.  Puerto Rico ...... .. PR .. .55,644,513 |..
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e Ne o 21,840 [ o (89,802) | o (47,962)
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
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ccccceeeeereveveverens foonenns XXXoovo feoee 1,003,222,866 |............... 300,980 [ovoveveieeieeieens o o 1,003,523,846 |.........ccveverrrininne
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ... 14,935,827 |. .... 19,897,203 |..
94.  Aggregate or other amounts not allocable by State. |....... . 246 734,483 |.... . RTRTRRTRPRRRRRRI RSP 246,734,483 |..
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... .5 502,045,926 |..... 5,441,286,065 |........ 396,523,880 |..... 2,443,279,833 |... 13,783,135,704 |..... 3,723,339,275
96. Plus Reinsurance Assumed. o XXX e [ 18,613,604 |........ 246,727,307 [.ceeeeeiiicees v 292,401,675 |........ 557,742,580 |........ 354,234,256
97  Totals (All Business).... . .5,520,659,530 |..... 5,688,013,366 |........ 396,523,880 |..... 2,735,681,508 |... 14,340,878,284 |..... 4,077,573,531
98. Less Reinsurance Ceded.........c.covvvrreeeencnenenenensforerees XX e 687,995,214 |..... 2,162,747,886 |.......... 97,477,669 |..... 1,491,796,764 |.... 4,440,017,533 |
99. Totals (All Business) less Reinsurance Ceded XXX 4,832,664,316 3,525,265,480 299,046,211 1,243,884,744 9,900,860, 752 4,077,573,531
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 ....eeeviiiiiiiiiieiiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 6,379,469 52,081 310,704 198,000,000 204,742,254 24,717
9401. Reinvested Net Non Forfeiture Option Proceeds ..|...... XXX [ 246,734,483 |.....ooveiieiieiiees oo o o 246,734,483 |......coovveiiiiine
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiiciiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 246,734,483 246,734,483
(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......... .........

11



cl

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

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

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

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

Federal Tax ID NAIC Co Code

State of Domicile

04-1590850 65935

06-1041383 93432
43-0581430 70416
None

None

None

None

None

None

None

None

None

None
04-1590850
None
47-5322979
None

None

None

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

None

None

None

None

None

None

None

None

None

None

Massachusetts

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



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
Counterpointe Titling Trust None Delaware
CSA Employee Services Company LLC None Delaware
Counterpointe Sustainable Real Estate II LLC None Delaware
Counterpointe Energy Solutions I LLC None Delaware
Counterpointe Energy Solutions (CA) II LLC 27-0105644 Delaware
Counterpointe Energy Solutions (FL) II LLC None Delaware
Counterpointe Energy Solutions (IL) LLC None Delaware
Loop-Counterpointe PACE LLC None Delaware
Counterpointe Energy Services LLC None Delaware
Counterpointe Investment Management LLC None Delaware
CSA Incentive Holdco LLC None Delaware
Jefferies Finance LLC 27-0105644 Delaware
JFIN GP Adviser LLC None Delaware
Jefferies MM Lending LLC None Delaware
Green SPE LLC None Delaware
Apex Credit Partners LLC None Delaware
Apex GPILLC None Delaware
Apex Securitized Income Fund LP None Delaware
Jefferies Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCM GPILLC None Delaware
JCM H-2 Credit Fund GP LLC None Delaware
JCP Direct Lending CLO 2022 LLC None Delaware

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

JDLF GP (Europe) S.a.r.l None Luxembourg
JFAM GP LLC None Delaware
JFAM GP LP None Delaware
Jefferies Direct Lending Fund C LP None Delaware
Jefferies DLF C Holdings LLC None Delaware
Jefferies Direct Lending Fund C SPE LLC None Delaware
JDLF II GP LLC None Delaware
JDLF II GP LP None Delaware
Jefferies Direct Lending Fund IT C LP None Delaware
Jefferies DLF 2 C Holdings LLC None Delaware
Jefferies Direct Lending Fund II C SPE LLC None Delaware
Jefferies DLF2 C Holdings-2 LLC None Delaware
Jefferies Direct Lending Fund IT C SPE-2 LLC None Delaware
JDLF III 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.



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

ccl

Federal Tax ID NAIC Co Code State of Domicile

JDLF III GP LP* None Delaware
Jefferies Direct Lending Fund IIT C LP None Delaware
Jefferies DLF3 C Holdings LLC None Delaware
Jefferies Direct Lending Fund III C SPE LLC 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 M Super Private Credit Fund GP LLC None Delaware
Jefferies Credit Partners Europe Limited None United Kingdom
JCP Congaree Credit Fund GP LLC None Delaware
JCP Solaris Credit Fund GP LLC None Delaware
Jefferies Private Credit BDC Inc. None Maryland
JCP Funding 2024 LLC None Delaware
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
JSPCS MM LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 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 2019-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-II Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-11I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2024-1 Ltd. None Delaware
JFIN Revolver CLO 2025-1 Ltd. None Delaware
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 2021-11T Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. None Delaware

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



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

€cl

Federal Tax ID NAIC Co Code State of Domicile

JFIN Revolver Funding 2022-1 Ltd. None Bermuda
JFIN Revolver SPE1 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
JFIN Revolver SPE4 2022 Ltd. None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
JF CEI Holdings 1 LLC None Delaware
JF CEI Holdings 2 LLC None Delaware
Apex Credit CLO 2024-1 Ltd. None New York
Apex Credit Holdings LLC None Delaware
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-II Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-11 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
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC None Delaware
MM Vine Street LLC None Delaware
Counterpointe — Ascend Mortgage Lending LLC None Delaware
Manbhattan National Holding, LLC 26-3260520 Ohio
Manbhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private 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

*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
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Federal Tax ID NAIC Co Code State of Domicile

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
MMAF Equipment Finance LLC 2024-A None Delaware
Barings Equipment Finance LLC 2025-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
Flourish Digital Assets LLC None Delaware
SoraFinance, Inc. None Delaware
Flourish Financial LLC None Delaware
Flourish Technologies LLC None Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
MassMutual Private Wealth & Trust, FSB 06-1563535 Connecticut
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MassMutual Holding LLC 04-2854319 Delaware
Fern Street LLC 37-1732913 Delaware
Low Carbon Energy Holding None United Kingdom
Sleeper Street LLC None Delaware
GASL Holdings LLC None Delaware
Barings Asset-Based Income Fund (US) LP* None Delaware
Barings Perpetual European Direct Lending Fund None Luxembourg
Barings Emerging Generation Fund 11 88-0916548 Delaware
Babson Capital Global Special Situation Credit Fund 2* 98-1206017 Delaware
Barings Global Real Assets Fund LP* 82-3867745 Delaware
Barings Global Special Situations Credit Fund 3 None Luxembourg
MassMutual Assignment Company 06-1597528 North Carolina
MassMutual Capital Partners LLC 04-1590850 Delaware
Marco Hotel LLC 46-4255307 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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HB Naples Golf Owner LLC
RB Apartments LLC
Intermodal Holding I 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 Il LLC
MassMutual Ventures UK LLC
MassMutual Ventures US I LLC
MassMutual Ventures US II LLC
MassMutual Ventures US III LLC
MM Catalyst Fund LLC
MM Catalyst Fund II LLC
MM Rothesay Holdco US LLC
Rothesay Limited
Rothesay Mortgages Limited
Rothesay Life Plc
Rothesay MA No.1 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
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

*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

45-3623262
82-4411267
None
None
None
None
None
None
None
None
None
None
47-1296410
None
None
None
None
04-1590850
None
None
None
None
None
None
None
None
None
None
None
None
None
04-1590850
04-1590850
47-1466022
45-4000072
51-0504477
98-0524271
98-0457465
98-0457463
None
None
None
98-0457707

Delaware
Delaware
Delaware
Delaware

United Kingdom
Delaware
Singapore
England & Wales
India

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware

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

Barings Singapore Pte. Ltd. None Singapore
Barings Japan Limited 98-0236449 Japan
Barings Australia Holding Company Pty Ltd None Australia
Barings Australia Pty Ltd None Australia
Barings Australia Real Estate Holdings Pty Ltd None Australia
Barings Australia Real Estate Pty Ltd 14-0045656 Australia
Barings Australia Property Partners Holdings Pty Ltd 98-0457456 Australia
Barings Australia Asset Management Pty Ltd None Australia
Barings Australia Property Partners Pty Ltd None Australia
Barings Australia Structured Finance Holdings Pty Ltd None Australia
Barings Australia Structured Finance Pty Ltd None Australia
Gryphon Capital Partners Pty Ltd None Australia
Gryphon Capital Management Pty Ltd None Australia
Gryphon Capital Investments Pty Ltd None Australia
Barings Real Estate Holdings LLC None Delaware
Artemis Real Estate Partners, LLC None Delaware
Artemis Real Estate Advisors, LLC None Delaware
Artemis Real Estate Partners Acquisitions I, LLC None Delaware
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 Italy
Barings Sweden AB None Sweden
Barings Netherlands B.V. None Netherlands
Barings (U.K.) Limited 98-0432153 United Kingdom
Barings Switzerland Sarl None Switzerland
Baring Asset Management Limited 98-0241935 United Kingdom
Barings European Direct Lending 1 GP LLP None United Kingdom
Baring International Investment Limited 98-0457328 United Kingdom
Baring 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

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

Barings 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 Infiniti Fund Management LLC None Delaware
Barings New Jersey Emerging Manager Program GP, LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Baring Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings ERS PE Emerging Manager 111 GP, LLC None Delaware
Barings FC III LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Direct Investments LLC None Delaware
Barings Diversified Residential Fund GP LLC None Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Centre Street CLO Equity Partnership GP, LLC None Delaware
Barings Centre Street CLO Equity Partnership LP None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF LLC None Delaware
Barings North American Private Loan Fund Management, LLC None Delaware
Barings North American Private Loan Fund Il Management, LLC None Delaware
Barings North American Private Loan Fund III Management, LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware
Barings Real Estate European Value Add Fund II Feeder LLC None Cayman Islands
Barings SBIC II GP, LLC None Delaware
Barings SEM GP LLC None Delaware
BMT RE Debt Fund GP LLC None Delaware

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

Barings Small Business Fund LLC 84-5063008 Delaware
Barings TYIDF2 Rated Feeder GP LLC None Delaware
Barings TYIDF2 Rated Feeder, L.P. None Delaware
Barings Active Passive Equity Direct EAFE LLC None Delaware
BCLF GP LLC None Delaware
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
BHOVI Incentive LLC None Delaware
BIG Real Estate Incentive I LLC None Delaware
BIG Real Estate Incentive II LLC None Delaware
BRECS VIIGP LLC None Delaware
BREDIF GP LLC None Delaware
CPF Springing Member, LLC None Delaware
CREA-MA Reorganization Trust None Delaware
CREF X GP LLC None Delaware
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 Il LLC None Delaware
RECSA-NY GP LLC None Delaware
Terrapin Middle Market Infrastructure Fund, L.P. None Delaware
Barings CLO 2022-1 98-1624360 Cayman Island
Barings CLO 2022-11 None Cayman Island
Ambherst Long Term Holdings, LLC None Delaware
Enroll Confidently, Inc. None Delaware
MassMutual International LLC 04-3313782 Delaware
MassMutual Solutions LLC None Delaware
Yunfeng Financial Group Limited None Hong Kong
MassMutual External Benefits Group LLC 27-3576835 Delaware
Stillings Street LLC None Delaware
Eclipse Business Capital LLC None Delaware
Port 51 Lending Holdings LLC None Delaware
Port 51 Lending LLC None Delaware
Counterpointe — MM Mortgage Lending LLC None Delaware
LNL MM, LLC None Delaware
CapSec LLC None Delaware
LNLMM 2, LLC None Delaware
5301 Wisconsin Avenue Associates, LLC None District of Columbia
5301 Wisconsin Avenue GP, LLC None Delaware
Other Affiliates & Funds:
100 w. 3rd Street LLC 04-1590850 Delaware

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

300 South Tryon Hotel LLC 82-2432216 Delaware
300 South Tryon LLC 04-1590850 Delaware
Almack Mezzanine Fund II Unleveraged LP None United Kingdom
Barings Affordable Housing Mortgage Fund I LLC 82-3468147 Delaware
Barings Affordable Housing Mortgage Fund I LLC 61-1902329 Delaware
Barings Affordable Housing Mortgage Fund III LLC 85-3036663 Delaware
Barings Construction Lending Fund LP None Delaware
12-18 West 55th Street Predevelopment, LLC None Delaware

21 West 86th LLC None Delaware
Barings Diversified Residential Fund LP None Delaware
Barings Emerging Generation Fund II LP None Delaware
Barings Emerging Generation Fund, LP 84-3784245 Delaware
Barings Emerging Markets Corporate Bond Fund None Ireland
Barings Hotel Opportunity Venture I LP None Delaware
Barings Miller Investment Trust 04-1590850 Australia
Barings Real Estate Debt Income Fund LP 85-3449260 Delaware
Barings Real Estate European Value Add I SCSp None Luxembourg
Barings Small Business Fund, L.P. None Delaware
Barings-MM Revolver Fund LP* None Delaware
Barings U.S. High Yield Fund None Delaware
Beauty Brands Acquisition LLC None Delaware
Beauty Brands Acquisition Intermediate LLC None Delaware
Forma Brands, LLC None Delaware
Comnerstone Permanent Mortgage Fund LLC 45-2632610 Massachusetts
CREA Ridge Apartments, LLC None Delaware
Euro Real Estate Holdings Herleshausen LLC None Delaware
London Office JV Holdings LLC None Delaware
MALIC Australia BSOT LLC None Delaware
Riverwalk MM Member, LLC None Delaware
Aland Royalty Holdings LP None Delaware
Chassis Acquisition Holding LLC 81-2244465 Delaware
CRA Aircraft Holding LLC 81-4258759 Delaware
EIP Holdings I, LLC None Delaware
Validus Holding Company LLC 46-0687392 Delaware
SBNP SIA IIT LLC None Delaware
MM Speedway El Paso Member LLC None Delaware
MM Speedway El Paso Member II LLC 04-1590850 Delaware
Barings European Real Estate Debt Income Fund None Luxembourg
Babson Capital Loan Strategies Fund, L.P.* 37-1506417 Delaware
Barings US High Yield Bond Fund None Ireland
Babson CLO Ltd. 2015-1 None Cayman Islands
Barings CLO 2018-1V 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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Barings CLO 2019-11

Barings CLO 2019-111

Barings CLO 2019-IV

Barings CLO 2020-1

Barings CLO 2020-11I

Barings CLO 2020-IV

Barings CLO 2021-I

Barings CLO 2021-II

Barings CLO 2021-I11

Barings CLO 2024-11

Babson Euro CLO 2015-1 BV

Barings Euro CLO 2019-1

Barings Euro CLO 2019-11

Barings Euro CLO 2020-I DAC

Barings Euro CLO 2021-1 DAC

Barings Euro CLO 2021-1I DAC

Barings Euro CLO 2021-1II DAC

Barings Euro CLO 2023-11 DAC

Barings Euro CLO 2024-11

Barings Global Energy Infrastructure Fund I LP
Barings Joondalup Trust

Barings Construction Lending Fund

Barings Liquidity Investment Strategy

Artemis Real Estate Income and Growth Fund II LP
Barings Real Estate European Value Add Fund 3 SCSp*
Artemis EM Strategy Sponsor Investor, LLC
Barings Global Special Situations Credit 4 Delaware*
Barings Global Special Situations Credit 4 LUX*
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 Ltd 2021-1

Barings Middle Market CLO Ltd 2023-I

Barings Middle Market CLO Ltd 2023-I1
Barings RE Credit Strategies VII LP

Barings Euro Middle Market CLO 2024-1 DAC
Barings Middle Market Loan Partners 1

Barings Middle Market Loan Partners 2

Barings Loan Partners 5

Barings Loan Partners 4

Barings Target Yield Infrastructure Debt Fund
Barings CLO Investment Partners LP

*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

98-1473665
None
None
None
None
None
None
None
None
None
None
36037260H
None
None
3715576 VH
3750378QH
None
None
4278301GH
98-1332384
None
93-4219244
None
82-4059427
None
99-1828090
85-1465973
98-1570693
None
87-0977058
86-3661023
None
98-1612604
None
None
98-1332384
None
None
None
None
None
98-1567942
81-0841854

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

Ireland

Ireland

Ireland

Ireland

Ireland

Ireland

Ireland
Cayman Islands
Australia
Delaware
Delaware
Delaware
Luxembourg
Delaware
Delaware
Luxembourg
Ireland
Connecticut
Delaware
Cayman Islands
Cayman Islands
Bermuda
Bermuda
Delaware
Ireland

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

Barings Euro Value Add II (BREEVA II)* None Luxembourg
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
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 Feeder LP None Delaware
Martello Re LP None Delaware
Martello Re Holding Limited LLC None Delaware
Martello Re Limited None Bermuda
Martello Re Services Company None Delaware
Miami Douglas Three MM, LLC 04-1590850 Delaware
MM BIG Peninsula Co-Invest Member LLC* 87-4021641 Delaware
MM Direct Private Investment Holding 04-1590850 Delaware
MM CM Holding LLC None Delaware
MM Debt Participations LLC 81-3000420 Delaware
Barings Capital Solutions Perpetual Fund (DE) LP 92-3857084 Delaware
Barings Capital Solutions Perpetual Fund (LUX) None Luxembourg
Barings Income Navigator Fund None Ireland
Barings Capital Solutions Perpetual Fund (CA), LP None Cayman Islands
Barings Global Investment Grade Credit Fund None Ireland

MM MD2 Station Member LLC* 04-1590850 Delaware
MM National Self-Storage Program Member II LLC None Delaware
MMV Climate Technology Fund GP* 04-1590850 Delaware
MM REED District Landco Member LLC None Delaware
MM Sedona Vortex Investor LLC None Delaware
MM Subline Borrower LLC 04-1590850 Delaware
MM The Gilman Member LLC None Delaware
MM Tokyo BTR1 LLC None Delaware
SBNP SIA IV LLC None Delaware
Washington Pine LLC 04-1590850 Delaware
Ten Fan Pier Boulevard LLC 35-2553915 Delaware
PDX SW Third Hotel Owner LLC 33-5063019 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 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

Tower Square Capital Partners IITA, L.P. 41-2280129 Delaware
Trailside 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
Invesco Ltd None Bermuda
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 II LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware
Barings Real Estate Affiliates & Funds:
Barings California Mortgage Fund IV None California
Barings Umbrella Fund LUX SCSp SICAV RAIF* None Luxembourg
Calgary Railway Holding LLC 82-2285211 Delaware
Combrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II LLC 95-4207717 California
Comerstone California Mortgage Fund III LLC 95-4207717 California
Comnerstone Fort Pierce Development, LLC* 56-2630592 Delaware
Comerstone Permanent Mortgage Fund 11 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 I LLC* 04-1590850 Delaware
MM Ironhead Commerce Center 04-1590850 Delaware
BRAVAS MM Investor LLC None Delaware
BRAVAS MALIC Investor LLC None Delaware
MM Ironhead Commerce Center Member LLC None Delaware
MM 425 Montgomery Member LLC None Delaware

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

MM 550 Corporate Member LLC None Delaware
MM Century Square LLC None Delaware
MM Horizon Savannah Member III LLC None Delaware
MM Liberty Centre LLC None Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM Liberty Centre Member LLC 04-1590850 Delaware
MM Century Square Member LLC 04-1590850 Delaware
MM 340 Madison Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
Miami Douglas Four MM LLC 04-1590850 Delaware
MM Five50West Member LLC 04-1590850 Delaware
MM Breton Village Member LLC 04-1590850 Delaware
MM 1370 AVE OF AM LLC 04-1590850 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
Paco France Logistics LLC 04-1590850 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Trailside MM Member I LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Select Funds:
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts
MassMutual Select T. Rowe Price Retirement 2010 Fund 82-3355639 Massachusetts
MassMutual Select T. Rowe Price Retirement 2015 Fund 82-3382389 Massachusetts
MassMutual Select T. Rowe Price Retirement 2020 Fund 82-3396442 Massachusetts
MassMutual Select T. Rowe Price Retirement 2025 Fund 82-3417420 Massachusetts
MassMutual Select T. Rowe Price Retirement 2030 Fund 82-3430358 Massachusetts
MassMutual Select T. Rowe Price Retirement 2035 Fund 82-3439837 Massachusetts
MassMutual Select T. Rowe Price Retirement 2040 Fund 82-3451779 Massachusetts
MassMutual Select T. Rowe Price Retirement 2045 Fund 82-3472295 Massachusetts
MassMutual Select T. Rowe Price Retirement 2050 Fund 82-3481715 Massachusetts
MassMutual Select T. Rowe Price Retirement 2055 Fund 82-3502011 Massachusetts
MassMutual Select T. Rowe Price Retirement 2060 Fund 82-3525148 Massachusetts
MassMutual Select T. Rowe Price Retirement Balanced Fund 82-3533944 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds I1:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual 20/80 Allocation Fund 45-1618155 Massachusetts

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

MML SER INVT FD II ISHARES 80/20 ALLOCATION FD 45-1618222 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 Diversified Value Fund 01-0821120 Massachusetts
MassMutual Equity Opportunities Fund 04-3512590 Massachusetts
MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual Select 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select T Rowe Price Retirement 2065 Fund 92-1427882 Massachusetts
MassMutual Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Small Cap Opportunities Fund 04-3424705 Massachusetts
MassMutual High Yield Fund 04-3520009 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... | ..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeervrieriine [ reeerreeneeeees (MMLTC) ettt CMAL) RE........ COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company .| Company Ownership .100.000 ... |MMLIC ..
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. MWL Bay State Life Insurance Company C.M. Life Insurance Company . . [Ownership.. ..}.100.000 ...|MMLIC
20000 L.i] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CML Special Situations Investor LLC ........... .|C.M. Life Insurance Company .... Ownership .100.000 ...|MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeees | eereeeee ] e | e, CM Life Mortgage Lending LLC ......cceeeeeennnnnn . C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .| e [ | i [ [ ] CML Global Capabilities LLC .......cccvevrunnnne WDE ] DS........ COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MM Global Capabilities | LLC .....ccocvvveunene WDE ] DS........ COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Global Business Services India
L0000 .o f e [ LLP e, ..IND......] ..|MV Global Capabilities | LLC Ounership .100.000 ... [MULIC e [ | e e
20000 .o e | e e MV Global Capabilities (Netherlands) B.V. ... |..NLD....] .|MM Global Capabilities | LLC Ounership .100.000 ... [MULIC e [ eeeeiineeee | e e
MassMutual Global Business Services Romania
20000 .. e [ e | e | e [ | SR L e CROU...) s DS........ MM Global Capabilities (Netherlands) B.V. [Ownership........ccocoemniiiinienninenns .100.000 ... [MULIC e [ eeeeiiieene | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities Il LLC .........evveeeeee LDE] e DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities Il LLC ................. LDE] e DS........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM/Barings Multifamily TEBS 2020 LLC ......... LDE] e DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 04-1590850 Berkshire Way LLC ... .DE..... .| Company ... Ounership 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e MML Special Situations Investor LLC ........... LDE] e DS........ COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeneees | eeee e
Massachusetts Mutual Life Insurance
0000 47-5322979 .. Timber land Forest Holding LLC ................... COMPANY e OWNErship..cooeeeeeeeeeeeeee e ..37.000 ....|MMLIC
. 0000 . 47-5322979 .. Timber land Forest Holding LLC .|MassMutual Trad Private Equity LLC ......... Ownership ..63.000 ....|MMLIC ..
0000 .| 47-5322979 .. Timber land Forest Holding LLC ... C.M. Life Insurance Company ........ Influence.. 0.000 .... |MMLIC
. 0000 . ..| 47-5322979 .. Timber land Forest Holding LLC ... Wood Creek Capital Management LLC .. [Management. 0.000 .... |MMLIC
0000 Lyme Adirondack Forest Company, . Timber land Forest Holding LLC ........ .. | Ownership.. 100.000 ...|MMLIC
. 0000 . Lyme Adirondack Timberlands I, LLC .. Lyme Adirondack Forest Company, LLC . | Ownership.. 100.000 ...|MMLIC
0000 Lyme Adirondack Timberlands |1, LLC . Lyme Adirondack Forest Company, LLC ........ |Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Lyme Adirondack Timber Sales, LLC .|Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MSP-SC, LLC oo WDE ] DS........ COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Insurance Road LLC .....ocovvvivveiiiiiiiiiiiieeenns LDE ] NIA....... Company Ownership .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 .100.000 ... |MMLIC ..
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Trad Investments | LLC ..ocoovvriiiiiiiiiiiiinnnnnns . Insurance Road LLC .........cooeeveiiiiiininnnnns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e EM Opportunities LLC .......eueeeeenniiiiiiiiiineee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 ...| wevereerrmmreeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evsnee ] eeeerereie | | e | e MassMutual MCAM Insurance Company, Inc. ..... VT NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 MassMutual Ventures US IV GP, LLC ... LDE] e NIA....... COMPANY e Ownership ..99.000 ....|MMLIC ..
. 0000 . MassMutual Ventures US IV GP, LLC ... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..1.000 .... |MMLIC ..
0000 MassMutual Ventures US IV, L.P. ... WDE s NIA....... MassMutual Ventures US IV GP, LLC .. . | Management.... ... 0.000 .... .
. 0000 . MassMutual Ventures US IV LLC LDE DS........ MassMutual Ventures US IV, L.P. ..... Ownership .100.000 ... |[MMLIC ..
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|....... DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 50,000 ....[MMLIC oo | eeeeeeeeeeeee | e e
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]....... DS........ MassMutual Ventures Europe/APAC | GP, LLC |Management............ccceeeeeeeenennnnn s 0.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
MassMutual Ventures Europe/APAC | GP, L.P.
. 0000 MassMutual Ventures Europe/APAC | L.P. ....... O DS........ Management.... .}..0.000 ....
. 0000 MassMutual Ventures Southeast Asia |11 LLC . |..DE... MassMutual Ventures Europe/APAC | L.P. .... |Ownership.. .100.000 ...
MassMutual Ventures Southeast Asia |11 LLC
. 0000 MV Digital | LLC wovveeeieeeeiee e SO DS.ree | et OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
. 0000 Counterpointe Sustainable Advisors LLC ....... . .| Company ... Ownership..... .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 .. CSA Intermediate Holdco LLC .. . | Ownership.. .4.100.000 ... [MMLIC
. 0000 Counterpointe Titling Trust ..... . CP PACE LLC eeveeveeeee . | Ounership.. ..}.100.000 ... [MMLIC
. 0000 CSA Employee Services Company LLC U .| CSA Intermediate Holdco LLC Ownership .100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate Il LLC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee e ] e | i | s | e [ .|CSA Intermediate Holdco LLC .. Ownership .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 .100.000 ... |MMLIC ..
0000 Counterpointe Energy Solutions (FL) Il LLC . .| Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... .
. 0000 . Counterpointe Energy Solutions (IL) LLC ..... Counterpointe Energy Solutions Il LLC ..... Ownership.. ..}.100.000 ...|MMLIC
0000 Loop-Counterpointe PACE LLC ........cccccunnnnee . ..| Counterpointe Energy Solutions (IL) LLC ... |Ownership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Services LLC .............. . .| CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Investment Management LLC .. CSA Intermediate Holdco LLC .. .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . CSA Incentive Holdco LLC ... Counterpointe Sustainable Advisors LLC .... |Ownership.. .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 27-0105644 .. Jefferies Finance LLC .... LDE ] NIA....... Company Ownership ..50.000 ....|MMLIC ..
0000 JFIN GP Adviser LLC LDE] NIA....... Jefferies Finance LLC ... Ounership .100.000 ... |MMLIC ..
. 0000 . Jefferies MM Lending LLC .... LDE ] NIA....... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 Green SPE LLC .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Apex Credit Partners LLC ... Green SPE LLC Ownership .100.000 ... |MMLIC ..
0000 Apex GP | LLC Apex Credit Partners LLC .. Ownership .100.000 ... .
. 0000 . Apex Securitized Income Fund LP . |Apex GP | LLC . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Credit Partners LLC . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . Jefferies Credit Management LLC ... LDE ] NIA....... Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 JOM GP | LLC . NIA....... | Jefferies Credit Management LLC . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . JOM H-2 Credit Fund GP LLC . oo | DEL s NIA....... Jefferies Credit Management LLC .. .. | Ownership .100.000 ... |MMLIC ..
0000 JCP Direct Lending CLO 2022 LLC .......c.ece.e. LDE] NIA....... Jefferies Credit Partners LLC ............... OWNEISNIP..eeeveeesree e .9.900 .... |MMLIC
Jefferies Direct Lending Europe SCSp SICAV-
0000 RAIF e Jefferies Credit Partners LLC Ounership ..9.900 .... [MMLIC ..
. 0000 . Jefferies Credit Management Holdings LLC ..... . Jefferies Credit Partners LLC Ownership ..9.900 .... |MMLIC ..
0000 JOLF GP (Europe) S.a.r.!| Jefferies Credit Partners LLC Ounership .100.000 ... |MMLIC ..
. 0000 . JFAM GP LLC .. . | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 JFAM GP LP ... Jefferies Credit Partners LLC Ounership .100.000 ... .
. 0000 . Jefferies Direct Lending Fund C LP .. JFAMGP LP oo Ownership .100.000 ... |MMLIC ..
0000 Jefferies DLF C Holdings LLC .. | Jefferies Direct Lending Fund C LLC . [Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies Direct Lending Fund C SPE LLC .. | Jefferies DLF C Holdings LLC ... . [Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF |1 GP LLC .... .. | Jefferies Credit Partners LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . JOLF TGP LP ...... ..|JDLF |1 GP LLC ... .. | Ownership.. .4.100.000 ... [MMLIC
0000 Jefferies Direct Lending Fund 11 C LP . .| JOLF 11 GPLP .. . | Ounership.. .100.000 ... [MMLIC
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. 0000 . Jefferies DLF 2 C Holdings LLC .................. . Jefferies Direct Lending Fund 11 C LP Ownership .100.000 ...
0000 Jefferies Direct Lending Fund Il C SPE LLC .. ]|.. . | Jefferies DLF 2 C Holdings LLC .... Ownership.. ..}.100.000 ...
. 0000 . Jefferies DLF2 C Holdings-2 LLC ................. . Jefferies Direct Lending Fund 11 C LP Ownership .100.000 ... |MMLIC ..
Jefferies Direct Lending Fund Il C SPE-2 LLC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee e ] e | i | s | e [ Jefferies DLF2 C Holdings-2 LLC .............. Ownership .100.000 ... |MMLIC
0000 JOLF 111 GP LLC ... Jefferies Credit Partners LLC .......cc...... Ounership .100.000 .. [MMLIC ..
. 0000 . JOLF 111 GPLP ... . |JOLF 111 GP LLC .. Ounership.. ..4.100.000 ...|MILIC
0000 Jefferies Direct Lending Fund 11 C LP ....... JOLF 111 GP LP ... Ounership .100.000 ... .
. 0000 . Jefferies DLF3 C Holdings LLC .....ccccouunnnnnee Jefferies Direct Lending Fund 111 C LP .... |Ownership .100.000 ... |MMLIC ..
0000 Jefferies Direct Lending Fund I11 C SPE LLC . | Jefferies DLF3 C Holdings LLC . | Ownership.. ..}.100.000 ...|MILIC
. 0000 . JCP Direct Lending CLO 2023-1 LLC .............. . Jefferies Credit Partners LLC .. | Ownership .100.000 ... |MMLIC ..
0000 JOP Direct Lending CLO 2023 Ltd. .............. JCP Direct Lending CLO 2023 Ltd. ............ Ounership .100.000 .. [MMLIC ..
. 0000 . 0 I . Jefferies Credit Partners LLC ................ Ownership .100.000 ... |MMLIC ..
Jefferies M Super Private Credit Fund GP LLC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Partners Europe Limited .| Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JCP Congaree Credit Fund GP LLC ................ Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 JCP Solaris Credit Fund GP LLC .... Jefferies Credit Partners LLC .......cc.... Ounership .100.000 ... [MMLIC ..
. 0000 . Jefferies Private Credit BDC Inc .| Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 JCOP Funding 2024 LLC Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . Jefferies Senior Lending LLC .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Holdings LLC .... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver Holdings |1 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Co-Issuer Corporation .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Europe GP, S.a.r.l. ... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Europe, S.L.P. .. JFIN Europe GP, S.a.r.l. .. Ownership .100.000 ... .
. 0000 . Jefferies Finance Europe, SCSp ....cccccuvvnnnnen . JFIN Europe GP, S.a.r.l. .. Ownership .100.000 ... |MMLIC ..
0000 Jefferies Finance Business Credit LLC . . | Jefferies Finance LLC .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Business Credit Fund | LLC Jefferies Finance Business Credit LLC ...... Ownership .100.000 ... |MMLIC ..
0000 JFIN Funding 2021 LLC .... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JSPCS MM LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN LC Fund LLC Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver CLO 2017 Ltd. ......... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2017-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2018 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2019 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2020 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2021-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2021-V Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-1V Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2024-1 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2025-| Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-1V LLC . | Jefferies Finance LLC Ownership.. .100.000 ... [MMLIC
. 0000 . JFIN Revolver Fund, L.P. ... . | Jefferies Finance LLC Ownership.. ..|MLIC
0000 JFIN Revolver Funding 2021 Ltd. . | Jefferies Finance LLC Ownership.. ..[wLic
. 0000 . JFIN Revolver Funding 2021 |11 Ltd. .... Jefferies Finance LLC ... Ownership LMMLIC ..
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. 0000 . JFIN Revolver Funding 2021 IV Ltd. .. Jefferies Finance LLC ... Ownership .100.000 ...
0000 JFIN Revolver Funding 2022-1 Ltd. .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 JFIN Revolver SPE1 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver SPE3 2022 LLC .. .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver SPE4 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver SPE4 2022 Ltd. ... .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JCP Private Loan Management GP LLC .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
0000 JCP Private Loan Management LP . .| JCP Private Loan Management GP LLC . Ownership.. ..}.100.000 ...
. 0000 . JF CEl Holdings 1LLC .... .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
0000 JF CEl Holdings 2 LLC ... .| JF CEl Holdings 1 LLC Ounership.. ..}.100.000 ...
. 0000 . Apex Credit CLO 2024-1 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 Apex Credit Holdings LLC .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . JFIN CLO 2012 Ltd. ..... .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2013 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN CLO 2014 Ltd. .. . | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2014-11 Ltd. .... Apex Credit Holdings LLC .. Ounership .100.000 ...
. 0000 . JFIN CLO 2015 Ltd. ........ Apex Credit Holdings LLC .. Ounership .100.000 ...
0000 JFIN CLO 2015-11 Ltd . | Apex Credit Holdings LLC Ounership.. ..}..85.000 ....
. 0000 . JFIN CLO 2016 Ltd. ........ Apex Credit Holdings LLC .. Ounership .100.000 ...
0000 JFIN CLO 2017 Ltd. ........ Apex Credit Holdings LLC .. Ounership .100.000 ...
. 0000 . JFIN CLO 2017-11 Ltd . | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 Tomorrow Parent, LLC . Jefferies Finance LLC Ownership .100.000 ...
. 0000 . Custom Ecology Holdco, LLC ....evvevnnnnnninnnnnee Jefferies Finance LLC ........ovvvvvvvvvvnnnnnnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 86-2294635 .. Glidepath Holdings Inc. ....ccooovveveeieieieinenns .. | Company Ownership .100.000 ...
0435 ...|Massachusetts Mut Life Ins Co .......... |..... 63312 ....| 13-1935920 .. MassMutual Ascend Life Insurance Company .... .|Glidepath Holdings Inc. . Ownership .100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93661 ....|31-1021738 .. Annuity Investors Life Insurance Company .... .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 ..| 31-1395344 .. MM Ascend Life Investor Services, LLC . MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM Ascend Mortgage Lending LLC .................. .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 MM Vine Street LLC ooeeeeeeeeeeeeeeeeeeeeeeeeees .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0000 . Counterpointe  Ascend Mortgage Lending LLC MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
0000 26-3260520 .. Manhattan National Holding, LLC ................ ......|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... .
. 0435 . [45-0252531 .. Manhattan National Life Insurance Company ... |..0H.....|....... DS........ Manhattan National Holding LLC ............... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual Mortgage Lending LLC ................ DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e MM Copper Hill Road LLC ......oovuvvevivinininnne WDE ] DS........ COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MAV CTF 1 GP LLC wovveiiiiiiiciie e WDE ] DS........ COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
MassMutual Ventures Climate Technology Fund |
L0000 .o f e [ DE..... .MMV CTF | GP LLC .... . |Management.... e 02000 L [MMLIC Lo e
Massachusetts Mutual
L0000 .o f e [ MV Direct Private Investments Holding LLC ... |..DE..... ] COmPaNy . Ounership .100.000 ... [MULIC e [ | e e
20000 .| e e e MM Direct Private Investments UK Limited .... |..GBR.... .|MM Direct Private Investments Holding LLC |Ownership 2100000 ... [MULIC ..oooeiiiee e [ e s
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | DPI-ACRES Capital LLC ..ccevveeeveeeiieeiiieeis GDE] s DS........ COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerree e +100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e o] e [ ] | DPI-ARES Mortgage Lending LLC ................... DB DS........ COMPANY ..eeeeiieee e OWNership.....ccooiiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiieiee e [ e
Massachusetts Mutual Life Insurance
0000 ..of ceeieiiiiiiiiiiiiiiiiiiieiirieeieeieeeeereeeeeees | eeeeeeeee ] eeveiiiiis | i | i | e MM Investment Holding .......ccccoooiuunnnnnnnnns OV DS........ COMPANY e OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ... [MMLIC ..oooeiiiiiiiiieieieieeeeeeeeeeeeeeeeeeneee [ eeeeeeniinies | eeee s
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MMIH Bond Holdings LLC .|MM Investment Holding Ownership . [MMLIC ..
0000 ..| 26-0073611 .. MassMutual Asset Finance LLC . C.M. Life Insurance Company . . [Ownership.. oo [MMLIC
. 0000 . ..| 26-0073611 .. MassMutual Asset Finance LLC .... MM Investment Holding ....... Ownership.. ..|MLIC
0000 ..| 32-0546197 .. MMAF Equipment Finance LLC 2017-B MassMutual Asset Finance LLC Ownership.. ..|WLIC
. 0000 . ..| 83-3722640 .. MMAF Equipment Finance LLC 2019-A MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
0000 . s MMAF Equipment Finance LLC 2019-B MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2020-A MassMutual Asset Finance LLC ... Ownership.. ...|WLIC
0000 MMAF Equipment Finance LLC 2020-B MassMutual Asset Finance LLC ... Ownership.. ...|WLIC
. 0000 . MMAF Equipment Finance LLC 2021-A MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
0000 MMAF Equipment Finance LLC 2022-A MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2022-B MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
0000 MMAF Equipment Finance LLC 2023-A MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2024-A ... MassMutual Asset Finance LLC ... Ownership.. ...|WLIC
0000 . s Barings Equipment Finance LLC 2025- MassMutual Asset Finance LLC Ownership.. ..|WLIC
. 0000 . . ..| 04-2443240 .. MML Management Corporation . MM Investment Holding ....... Ownership.. ..|WLIC
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 04-3548444 .. MassMutual International Holding MSC, Inc. . .|MML Management Corporation ... Ownership . [MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3341767 .. MassMutual Holding MSC, Inc. .....ccccceeunnnnen MML Management Corporation .................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 . ML CM LLC .| Company Ounership .100.000 ... |MMLIC ..
0000 Blueprint Income LLC .. ..|MML CM LLC ... Ounership .100.000 ... |MMLIC ..
. 0000 . Flourish Holding Company LLC .|MML CM LLC Ownership .100.000 ... |MMLIC ..
0000 Flourish Insurance Agency LLC Flourish Holding Company LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Flourish Digital Assets LLC ..|Flourish Holding Company LLC ... . | Qunership .100.000 ... |MMLIC ..
0000 SoraFinance, Inc. .......... .|Flourish Holding Company LLC ... . | Ounership .100.000 ... |MMLIC ..
. 0000 . Flourish Financial LLC Flourish Holding Company LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 Flourish Technologies LLC .|Flourish Holding Company LLC ... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 ... ceeeeeree e [ e e 04-3356880 .. ML Distributors LLC .. VAL .| Company Ounership ..99.000 ....|MMLIC ..
L0000 .o f e [ 04-3356880 .. ML Distributors LLC .. L MALL .|MassMutual Holding LLC .. Ounership .. 1.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | ML Investment Advisers, LLC ......ccccceunnnnne DB DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | 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 ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 06-1563535 .. | 2881445 ... MassMutual Private Wealth & Trust, FSB ....... . CT..... .| Company ... Ownership .100.000 ... |MMLIC .. LDYES ]
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..oovevvvevine [ erriiiii | e LLC i WDE ] DS........ COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | 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 e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e ML Private Equity Fund Investor LLC ......... LDE] e NIA....... Baring Asset Management Limited .............. Management..........ooeeeeemieeniiiennnnnnsd .. 0.000 ... [MMLIC e [ eeeeeeeeeeene | e e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-1590850 .. | eoerriiiinns | e | s MM Private Equity Intercontinental LLC ....... LDE] NIA....... COMPANY .. e OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooeiiiee e [ e s
Massachusetts Mutual Life Insurance
20000 o[ e | e e 45-2738137 .| e [ e | e Pioneers Gate LLC .....cocvveevveeiiiieiiieeenee GDE] s DS........ COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
0000 ...| weveerrrerrrenreerereeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 04-2854319 .. MassMutual Holding LLC ... .. DE..... .. | Company Ownership .100.000 ... |MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 37-1732913 .. Fern Street LLC ..DE..... ..|MassMutual Holding LLC Ownership .100.000 ... |MMLIC ..
0000 .| weveeeererrrerrerreeeeeeeeeeeeeeeeeeeeeeeeeeenees | reeeeees e . s Low Carbon Energy Holding .. ..GBR.. ..|MassMutual Holding LLC . | Ownership ..49.000 ....|MMLIC ..
. 0000 . . s Sleeper Street LLC .. .. DE.... . ..|MassMutual Holding LLC .. . | Ownership.. .100.000 ... |MMLIC
0000 .| ceeeeree e [ e e 82-2932156 .. GASL Holdings LLC .... oo [ DB s NIA....... MassMutual Holding LLC .. | Ownership ..11.260 ....|MMLIC ..
L0000 ..f e | e 82-2932156 .. GASL Holdings LLC ....ococvvviiiiiiiiiiiiiiiieiee, JDEL NIA....... Barings LLC ....oovovviiiiiiiiiiiiiiiiiiiiis Board ...oociiiiiiiiiiii ..0.000 .... [MMLIC
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. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... MassMutual Holding LLC Ownership/Influence .. .. 11.240 ...
0000 ..| 36-4868350 .. Barings Asset-Based Income Fund (US) LP .. . |C.M. Life Insurance Company . . | Ownership/Influence ..1.080 ....
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... Barings LLC Management .. 0.000 ....
Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | FUND oo LUK, NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 86,160 ... [MMLIC oo | eeeeeeeeeeeen | e s
Barings Perpetual European Direct Lending
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | FUND oo LUK NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUBNCE. . uuee 0,000 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 88-0916548 .. Barings Emerging Generation Fund Il ........... LDE ] NIA....... Company Ownership/Influence .. ..36.800 ....|MMLIC ..
. 0000 ... ..| 88-0916548 .. Barings Emerging Generation Fund |1 . . |Barings LLC . Influence .. 0.000 .... |MMLIC
Babson Capital Global Special Situation
20000 o[ e | e e 98-1206017 .. [ eveveeeeece [ e | e Credit Fund 2 ..oooeveeiiieiieeeeeeeeee LDE] NIA....... MassMutual Holding LLC .....ocvvuveenureeiinenne Ownership/Influence .........c.coeene 2280670 L JMULIC e [ e | e e
Babson Capital Global Special Situation
20000 .o e | e e 98-1206017 .. [ weveveveeree [ ereeriieii | e Credit Fund 2 ..oooeveeiiieiieeeeeeeeee LDE] NIA....... C.M. Life Insurance Company ................... OWNEISNIP..eeeeeeerreeeree e 1510 L IMMLIC e [ e | e e
Babson Capital Global Special Situation
. 0000 ... 98-1206017 .. Credit Fund 2 ..oooeveeiiiieeeeeeeeee Barings LLC . | Management ..0.000 .... |MMLIC ..
. 0000 ... ..| 82-3867745 .. Barings Global Real Assets Fund LP . [MassMutual Holding LLC ..... . | Ownership/Influence ..34.180 ....|MMLIC
. 0000 ... ..| 82-3867745 .. Barings Global Real Assets Fund LP .. . |C.M. Life Insurance Company . . [Ownership..... .. 6.400 .... |MMLIC
. 0000 ... 82-3867745 .. Barings Global Barings LLC Management.... .. 0.000 .... |MMLIC ..
Barings Global
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e B MassMutual Holding LLC .....ccooveeeeeeeeeneennns Ownership/Influence ..........ccccuue.. ..15.890 ....|MMLIC
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings LLC . |Management.... .}.. 0.000 .... |MMLIC ..
0000 ..| 06-1597528 .. MassMutual Assignment Company ..NC... .|MassMutual Holding LLC . | Ownership.. .100.000 ...|MMLIC
. 0000 . 04-1590850 .. MassMutual Capital Partners LLC ... ..DE..... . |MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC . | Ownership .100.000 ... .
. 0000 . ..| 45-3623262 .. HB Naples Golf Ouner LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 82-4411267 .. RB Apar tments LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Intermodal Holding Il LLC . |MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures Holding LLC MassMutual Holding LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Crane Venture Partners LLP ... |..GBR... weeee... | MassMutual Ventures Holding LLC .. .. | Ownership ..33.000 ....|MMLIC ..
0000 MassMutual Ventures Management LLC ............ DB e DS........ MassMutual Ventures Holding LLC .............. OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|MMLIC
MassMutual Ventures SEA Management Private
0000 Limited ..oeeeeeeeieiiiiiii LDE] e DS........ MassMutual Ventures Management LLC ......... OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
MassMutual Ventures SEA Management Private
0000 MUV UK/SEA Limited ...ooeevveeeieeeiieeeiieee LGBR....) s DS........ Limited woovreeeeeeeeeeree e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
MassMutual Ventures SEA Management Private
0000 MassMutual Ventures India Private Limited ... |..IND....] .|Limited Ounership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... |..DE..... .|MassMutual Ventures Holding LLC Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures Southeast Asia Il LLC ... |..DE..... .|MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures UK LLC MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 ... ceeeeiee e [ e e 47-1296410 .. MassMutual Ventures US I LLC .... .|MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MassMutual Ventures US Il LLC .|MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures US 111 LLC . MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MM Catalyst Fund LLC .. MassMutual Holding LLC ........ . | Ownership.. ..}.100.000 ...|MMLIC
0000 . MM Catalyst Fund 11 LLC . MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . 04-1590850 .. MM Rothesay Holdco US LLC MassMutual Holding LLC .. . | Ownership.. .100.000 ... |MMLIC
0000 Rothesay Limited ..... MM Rothesay Holdco US LLC . . [Ownership.. 47.600 ....|MMLIC
. 0000 . Rothesay Mortgages Limited . Rothesay Limited .......... . | Ownership.. 100.000 ...|MMLIC
0000 Rothesay Life Plc .......... Rothesay Limited . . | Ownership.. 100.000 ...|MMLIC
L0000 L] eeeeeiiiiieeeeeeeeeeeeeeeeeeeieeeeees | eeeeiies e Rothesay MA No.1 Limited .....cooevveveeienennnns .|Rothesay Life PLC .........cccc... . | Qunership..... .100.000 ... |[MMLIC ..
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Rothesay MA No.3 Limited ... ..GBR.... .|Rothesay Life PLC ... . | Qunership .100.000 ...
0000 Rothesay MA No.4 Limited ..GBR.... Rothesay Life PLC Ownership.. ..}.100.000 ...
. 0000 . LT Mortgage Financing Limited ..GBR.... Rothesay Life PLC Ownership.. ..}.100.000 ...
0000 Rothesay Property Partnership 1 LLP . . |--GBR.... Rothesay Life PLC .. [Ownership.. ..}.100.000 ...
. 0000 . Rothesay Foundation .......... . |..GBR.... Rothesay Limited . . | Ownership.. ..}.100.000 ...
0000 Rothesay Pensions Management Limited . |..GBR.... Rothesay Limited . . | Ownership.. ..}.100.000 ...
. 0000 . Rothesay Asset Management UK Limited .......... |..GBR.... Rothesay Limited .......... . [Ounership.. .4.100.000 ...
0000 Rothesay Asset Management Australia Pty Ltd |..AUS... Rothesay Asset Management UK Limited ....... |Ownership.. ..}.100.000 ...
. 0000 . . Rothesay Asset Management North America LLC |..DE.... Rothesay Asset Management UK Limited . | Ownership.. .4.100.000 ...
0000 ..| 04-1590850 .. ML Investors Services, LLC - MA MassMutual Holding LLC ........... .. | Ownership.. ..}.100.000 ...
. 0000 . 04-1590850 ML Insurance Agency, LLC .. MA ML Investors Services, LLC . . [ Ownership.. ..}.100.000 ...
0000 47-1466022 LifeScore Labs, LLC ............. .| MA MassMutual Holding LLC ..... . | Ownership.. ..}.100.000 ...
. 0000 . ..| 45-4000072 .. MM Asset Management Holding LLC .. MA MassMutual Holding LLC .. . | Ownership.. .4.100.000 ...
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 51-0504477 .. Barings LLC L MA..... .|MassMutual Holding LLC ........ . | Ownership .100.000 ...
Baring Asset Managemen
0000 ... ceeeeeiee e [ e e 98-0524271 .. | eveeeeeeece | e | e Limited oo I (CU DS........ Barings LLC ..ovvvieeiiie e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0457465 .. [ ..oeevvienen [ e | e Limited oo LB DS........ Limited woovreeeeeeeeeeree e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Baring Asset Management (Asia) Holdings
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 98-0457463 .. Baring Asset Management (Asia) Limited ....... .HG....] SJLimited oo Ownership .100.000 ... [MMLIC oo [ eeeeeeeeneees | eeee e
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Baring Asset Management Korea Limited ........ ..KOR.... .|Baring Asset Management (Asia) Limited .... |Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeens | e e
Barings Investment Management (Shanghai)
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Limited .ouveeeeeeeieiiiiiiiiiii LHG.LL DS........ Baring Asset Management (Asia) Limited .... |OWNership.......cccceuvvvvvvvrenvevvnnnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 .| e [ | i [ [ ] (Shanghai) Limited .......cccoovvvviiiiiiiiiiinns CGHGL DS........ Limited oo OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457707 Baring SICE (Taiwan) Limited TIN......] .|Limited .... Ounership .100.000 ... [MULIC v [ | e e
Baring Asse
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Singapore Pte. Ltd. .......cccccvvrrnnnne LSGPLLL DS........ Limited .ovvvvreeiiiiiiiiieeieiiiie ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0236449 .. [ ..ooveviiiin [ e | Barings Japan Limited .........cccovvviiniinnnnn. PN DS........ Limited oo OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Australia Holding Company Pty Ltd ... |..AUS....] LLimited e Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | e e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings Australia Pty Ltd .........ccccccennneee L.AUS....] .|Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeneeen | eeee e
Barings Australia Real Estate Holdings Pty
20000 .. e [ e | e | e [ | LEd e LA DS........ Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
Barings Australia Real Estate Holdings Pty
20000 o[ e | e e 14-0045656 .. | vvveecreeene | ereeenreeniee [ e Barings Australia Real Estate Pty Ltd ........ LA DS........ L e OWNEISNIP..eeeveeesree e .100.000 ... [MULIC e [ eeeeiiieene | e e
Barings Australia Property Partners Holdings
20000 o[ e | e e 98-0457456 .. Pty Ltd . AGS..... ] .|Barings Australia Real Estate Pty Ltd ..... Ounership .100.000 ... [MULIC e [ eeeeiiieene | e e
Barings Australia Property Partners
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Asset Management Pty Ltd . |..AUS....]....... DS........ Holdings Pty Ltd ...oooooeiiiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Property Partners
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Property Partners Pty Ltd |..AUS....J....... DS........ Holdings Pty Ltd ...ooooveriiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Structured Finance Holdings
20000 .. e [ e | e | e [ | Pty LEd oo LA DS........ Barings LLC ..ovevieeiiie e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
20000 .. eeeeieeereeeeeereeereereereeenes | e | e [ e [ e | e | e LA DS........ Holdings Pty Ltd ....ocooveviiviiniiiiiieniene OWNEISNIP..eeeveeerree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Barings Australia Structured Finance Pty
. 0000 ... Gryphon Capital Partners Pty Ltd .|Ltd Ownership .100.000 ... |MMLIC ..
. 0000 ... Gryphon Capital Management Pty Ltd Gryphon Capital Partners Pty Ltd . .. [Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... Gryphon Capital Investments Pty Ltd .... .| Gryphon Capital Partners Pty Ltd ............ Ownership .100.000 ... [MMLIC ..
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Barings Real Estate Holdings LLC .|Barings LLC Ownership .100.000 ...
Artemis Real Estate Partners, LLC Barings Real Estate Holdings LLC . Ownership.. ..}.100.000 ...
Artemis Real Estate Advisors, LLC ... .|Artemis Real Estate Partners, LLC .. Ownership .100.000 ... |MMLIC ..
Artemis Real Estate Partners Acquisitions I,
| PP . Artemis Real Estate Partners, LLC ........ Ownership .100.000 ... |MMLIC
Barings Finance LLC .|Barings LLC . | Ownership .100.000 ...|MMLIC ..
BCF Europe Funding Limited . Barings Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
BCF Senior Funding | LLC ... .|Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
BCF Senior Funding | Designated Activity
Company .|Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
Barings Real Estate Acquisitions LLC Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
Barings Securities LLC ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Guernsey Limited ... .|Barings LLC Ownership .100.000 ... |MMLIC ..
Barings Europe Limited Barings Guernsey Limited Ownership.. ..}.100.000 ...
Barings Asset Management Spain SL . .|Barings Europe Limited Ownership .100.000 ... |MMLIC ..
Baring France SAS ......ccccoiiiiiiiiiiiie LFRA.... Barings Europe Limited ......ccoeeeeeeeenenns Ownership .100.000 ...|MMLIC
Baring International Fund Managers (lreland)
Limited .|Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings GmbH .... Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
Barings Italy S.r.l. Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
Barings Sweden AB .... Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
Barings Netherlands B.V. Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
Barings (U.K.) Limited ... Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
Barings Switzerland Sarl ... .|Barings Europe Limited . | Ownership .100.000 ...|MMLIC ..
Baring Asset Management Limited ................ .|Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings European Direct Lending 1 GP LLP .... Baring Asset Management Limited Ownership.. ..}.100.000 ...
Baring International Investment Limited ..... .|Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
Baring Fund Managers Limited .|Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
BCGSS 2 GP LLP Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...|MMLIC
Baring Investment Services Limited .. .|Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
Barings Core Fund Feeder | GP S.a.r.l. ....... .|Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
Barings Investment Fund (LUX) GP S.a. r.l . Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
Barings BME GP S.a.r.1. coooevveieiiiiiiiieieeeens .|Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
Barings GPC GP S.a. r.l . .ooooeeeiiiiiiiiiies .|Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
Barings European Core Property Fund GP Sarl Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
Barings Umbrella Fund (LUX) GP S.a.r.l. ..... .|Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
GPLF4(S) GP S.ar. | .|Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
PREIF Holdings Limited Partnership Baring Asset Management Limited Ownership.. ..}.100.000 ...
................. BMC Holdings DE LLC .|Barings LLC . | Ownership .100.000 ... |MMLIC ..
................. . 13456895 ..... Barings Real Estate Advisers Inc. ..............|.. Barings LLC Ownership.......cooeeeeeeeeeeeeeeeeeeeee...} . 100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
................. Remington L & W Holdings LLC .... Company Ownership/Influence .. ..64.410 ....|MMLIC ..
Remington L & W Holdings LLC . .. |Barings LLC . . | Influence........ .. 0.000 .... |MMLIC
Aland Royalty GP, LLC ....... .|Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Alaska Future Fund GP, LLC Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
BAl Funds SLP, LLC ..... Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
BAl GP, LLC Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
Baring Asset-Based Income Fund (US) GP, LLC Barings LLC . . | Ownership.. ..1.100.000 ...|MMLIC
................. Barings Infiniti Fund Management LLC ... .|Barings LLC .... . | Ownership.............. .100.000 ... |[MMLIC ..
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Barings New Jersey Emerging Manager Program
0000 .| cereeerreenre e e e e snneenn [ reeenne ceninee] vreenrreenie | e | e [ e GP, LLC et GDE] s DS........ Barings LLC ..evvriveeiiieeiiee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
0000 Barings Hotel Opportunity Venture | GP, LLC .| Company Ownership .100.000 ... |MMLIC ..
. 0000 . Baring Investment Series LLC ........ccccuvvveeee Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Emerging Generation Fund GP, LLC .... ..|Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
. 0000 . Barings Emerging Generation Fund GP |1, LLC .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Barings ERS PE Emerging Manager II1 GP, LLC Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings FC 111 LLC .oovvvveeeiiiiiiiiiieieeeeeeeees .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Investment Funds (U.S.)
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. Management LLC .....ooovvvriiiiiiiiiiiiiiiiiiieeeeeees . .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Barings CLO Investment Partners GP, LLC . Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Core Property Fund GP LLC Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Direct Lending GP Ltd. . Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Direct Investments LLC .... Barings LLC . .. | Ownership.. ..}.100.000 ...|MMLIC
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings Diversified Residential Fund GP LL( .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Energy Infrastructure
0000 .| cereeerree e sreesnneenn [ reeenne cerinee] sreeenreenine | eeeeerieeens | e [ e Advisors, LLC ..oeerciieiiiiieieeeeee e GDE] s DS........ Barings LLC ..vevriveeiieeeiee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Barings Centre Street CLO Equity Partnership
20000 .. e [ e | e | e [ | GP, LLC et GDE] s DS........ Barings LLC ..evvrieeeiiieeiiee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
20000 .o e | e e 88-3792609 .. [ ..eeoeirierin [ ereeriei | e P e LDE] e NIA....... COMPANY vt eneeeeree e e e e Ownership/Influence .........cc.cooene 28470 L MULIC Lo [ e | e e
Barings Centre Street CLO Equity Partnership
20000 o[ e | e e 88-3792609 .. [ ..eerevrierin [ ereeriei | e P e .DE..... Barings LLC ..evvrieeeiiieeiiee e Management.........ceveuveencreernneenenc e 0.000 ... [MMLIC ..oeeieeeeieeeeeeeieee e eeeeeies [ ereeeennees | oo s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Barings Global Real Assets Fund GP, LLC ..... DE..... ..|Barings LLC .... . | Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings GPSF LLC ..ooeeeeeeeeeeeeeeeeeeee e .. DE..... .|Barings LLC .... . | Ownership .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Barings North American Private Loan Fund
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........eeveemeemeeieieiiiiiiiiiiaes LDE] e DS........ Barings LLC ..ooooviiiiiiiiiiiiii OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Barings North American Private Loan Fund ||
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........oeveeeeemeeiiiiiiiiiiiiiiieee LDE] e DS........ Barings LLC ..ooooviiiiiiiiiiiiii OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings North American Private Loan Fund |11
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e Management, LLC ........oeveeeeemeeiiiiiiiiiiiiiiieee LDE] e DS........ Barings LLC ..ooooveiiiiiiiiiiiii OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Global Special Situations Credit Fund|
0000 4 GP (Delaware) LLC oo |- DELe ..|Barings LLC .... . | Ownership .100.000 ... [MULIC e [ eeeeiiieene | e e
. 0000 . Barings - MM Revolver Fund GP LLC o |..DE..... .|Barings LLC .... . | Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Barings Real Estate European Value Add Fun
. 0000 . Il Feeder LLC ......... Barings LLC . . | Ownership.. ..}.100.000 ...
0000 Barings SBIC Il GP, LLC . Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings SEM GP LLC ..... Barings LLC . . | Ownership.. ..}.100.000 ...
0000 BMT RE Debt Fund GP LLC . .|Barings LLC ...ccevvruvieninene . | Ownership..... .100.000 ...
Massachusetts Mutual Life Insurance
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 84-5063008 .. Barings Small Business Fund LLC .. | Company Ownership .}..31.520 ...
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 84-5063008 .. Barings Small Business Fund LLC ..|Barings LLC . Management.... ... 0.000 ....
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e . Barings TYIDF2 Rated Feeder GP LLC .. ..|Barings LLC .... .. | Ownership .100.000 ...
. 0000 . Barings TYIDF2 Rated Feeder, L.P. . Barings LLC . . | Ownership.. ..}.100.000 ...
0000 ... ceeeeiee e [ e e . BCLF GP LLC .|Barings LLC .... .. | Ownership .100.000 ...
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-0536233 .. Benton Street Advisors, Inc. .....cccevvvvvvvenns . Barings LLC ...coovveiiiiiiiiiiii OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ...
Barings Active Passive Equity Direct EAFE
20000 .iu] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . ..|Barings LLC .... . | Ownership .100.000 ...
0000 ... ceeeeree e [ e e BHOVI Incentive LLC . .|Barings LLC .... .. | Ownership .100.000 ...
L0000 L] eeeeiiiiiiieeeeeeeeeeeeeeeeeeeeieeiiees | veeiiies e BIG Real Estate Incentive | LLC ................ Barings LLC ..ooooveeeeieiiiieiieeieeeeeeeeeee Ownership..... .100.000 ...
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. 0000 . BIG Real Estate Incentive Il LLC .. .|Barings LLC .... . | Ownership .100.000 ...
0000 BRECS VII GP LLC ...eevveeneree. Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . BREDIF GP LLC ...... Barings LLC . . | Ownership.. .4.100.000 ...
0000 CPF Springing Member, LLC .. Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . CREA-MA Reorganization Trust . Barings LLC . . | Ownership.. ..}.100.000 ...
0000 CREF X GP LLC ..vvereveenee Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Great Lakes |11 GP, LLC . Barings LLC . .. | Ownership.. ..}.100.000 ...
0000 Lake Jackson LLC .|Barings LLC .... . | Ownership .100.000 ...
Barings Emerging Markets Blende:
0000 LLC .DE..... ..|Barings LLC .... . | Ownership .100.000 ...
. 0000 . Barings EPLF4 Rated Feeder GP LLC ..DE..... ..|Barings LLC .... . | Ownership .100.000 ...
0000 Mezzco 111 LLC .... .. DE..... .|Barings LLC .... . | Ownership ..99.300 ...
. 0000 . Mezzco IV LLC ... . Barings LLC . . | Ownership.. ..99.300 ...
0000 Mezzco Australia Il LLC . .. DE..... .|Barings LLC .... . | Ownership .100.000 ...
. 0000 . RECSA-NY GP LLC ..oooeiiieiiiiiiee e L DE..... Barings LLC OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...
Terrapin Middle Market Infrastructure Fund
. 0000 . LDE ], DS........ Barings LLC .... . | Ownership .100.000 ...
0000 Barings CLO 2022-1 O NIA....... Barings LLC .... Influence ..0.000 ...
. 0000 . Barings CLO 2022-11 .....covvvvveveeiieiiiiieeeennns O NIA....... Barings LLC INfIUBNCE. . .uee .. 0.000 ...
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Amherst Long Term Holdings, LLC ................. DB e DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 28,500 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Enroll Confidently, Inc. ..oovvvvvvveviviiinnnnnnns DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 225,000 L. MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-3313782 MassMutual International LLC .... ..DE..... .| Company Ownership .100.000 ... |MMLIC .. CYES ] e
0000 ...| weveeereerrmrreeerreeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeenens ceveeees] eeeeeeeeeeeeens MassMutual Solutions LLC .. DE..... .|MassMutual International LLC ... Ownership .100.000 ... JUUUUUUUUUUUUUUUUUUUPUUUPUPUUUUPUUPUUPUUUUUURN DUPPUPPUPPPPIY DU
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Yunfeng Financial Group Limited ................ .HKG....] MassMutual International LLC ................. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 224,900 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 27-3576835 .. | eeeviiiiiiinn | eeerreeiriiiinen | e, MassMutual External Benefits Group LLC ....... DB e DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Stillings Street LLC ..ooooveeeeeeeeiiieieieieeenn DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Eclipse Business Capital LLC .........ccccunneeee DB DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L7000 Ll [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... Port 51 Lending Holdings LLC . Company .... . Ownership.. ..90.200 ...
. 0000 ... Port 51 Lending LLC .|Port 51 Lending Holdings LLC ... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Counterpointe MM Mortgage Lending LLC ...... DB e DS........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeneeen | eeee e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | LNL MM, LLC e DB DS........ COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e LT1.250 I MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e CapSec LLC ovvveeeeeeeiiiieiieeeeeeeeeeeeeeeeeeeeeeees LDE] e DS........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | LNL MM 2, LLC e DB DS........ COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e 85,500 ... [MULIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e 5301 Wisconsin Avenue Associates, LLC ........ L DCe] e DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeee e 99,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeieeeeieeeeeeeeeee e eeeeeeeeeeeeees | e s 5301 Wisconsin Avenue GP, LLC ... .. DE..... .| Company ... Ownership .100.000 ... [MMLIC ..o [ eeeeeeeeneees | eeee e
Massachusetts Mutual Life Insurance
L0000 .. e | e e 04-1590850 .. [ .eeviiiveiii [ i | e 100 w. 3rd Street LLC .oviiiiiiiiiiiiiiiinee GDE ] NIA....... COMPANY -eeeuereerirreesiree e e s e e esnneans OWNErShIP..eeieeieiieiiiieeeii e .100.000 ... [MMLIC
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Massachusetts Mutual Life Insurance
20000 .o e | e e 82-2432216 .. | eeeeeiienen [ e | e 300 South Tryon Hotel LLC ....cooveeeiveerinne LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e 300 South Tryon LLC ..evveveviieiieeeiieeeieeene LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR....)...... NIA....... COMPANY e Ownership/Influence ..........ccc...... 272900 L MUMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e LLC ettt ettt LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Affordable Housing Mortgage Fund |
20000 .. e [ e | e | [ | LLC ettt LDE] NIA....... Barings LLC ..ovvvieeiiie e Management.......c.oeeeeeerneeeniineennnnd .. 0.000 ... [MVLIC ..o | eeeeeeeeiee [ e
Barings Affordable Housing Mortgage Fund |1 Massachusetts Mutual Life Insurance
20000 o[ e | e e 61-1902329 .. [ .eeerviienie [ e | e LLC ettt LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Affordable Housing Mortgage Fund |1
20000 .o e | e e 61-1902329 .. [ eeereiienie [ e | e LLC ettt LDE] NIA....... Barings LLC ..ovvvieeiiie e Management.......c.oeeeeeerneeeniineennnnd .. 0.000 ... [MVLIC ..o | eeeeeeeeiee [ e
Barings Affordable Housing Mortgage Fund 111 Massachusetts Mutual Life Insurance
20000 o[ e | e e 85-3036663 .. [ ...eocoreerin [ eeeeriieiies | e LLC LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Affordable Ho
. 0000 ... ..[85-3036663 .. | ...eerriiieie | eeeeiieeenns LLC LDE] NIA....... Barings LLC ... . | Management... . 0.000 ... [MULIC i
Massachusetts Mutual Life Insurance
. 0000 ... Barings Construction Lending Fund LP .......... . DS | COMPANY e Ownership.. T80 L MMLIC s s
. 0000 ... Barings Construction Lending Fund LP . MassMutual Ascend Life Insurance Company . |Management. .0.000 ...
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 12-18 West 55th Street Predevelopment, LLC . |..DE.....|....... DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e 190,200 .. [MMLIC oo | eeeeeeiieeees | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e, 21 West 86th LLC .... ..DE..... .| Company Ownership.. 2.96.240 L. MMLIC oo s
Massachusetts Mutua
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Diversified Residential Fund LP ...... DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Emerging Generation Fund Il LP ....... DB DS........ COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L2730 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... ...| 84-3784245 .. Barings Emerging Generation Fund, LP .. | Company Ownership.. 235,450 L MMLIC o JUUPUUPRPRRITN IR
. 0000 ... ..| 84-3784245 .. Barings Emerging Generation Fund, LP . s ..|Barings LLC ... . |Management... ... 0.000 ...
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 .. eeeeieeereeeeereeereeereereeenes | e e[ e [ e [ e | e | e SIRL) NIA....... COMPANY -veeevreeeereeeseree et e e e INFIUBNCE. .eeereerieieeiee e 0,000 L. [MULIC oo [ e | e e
Barings Emerging Markets Corporate Bond Fund
20000 .. eeeeieeereeeeereeereeereereeenes | e e[ e [ e [ e | e | e SIRL) NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeveeesree e 255,670 L [MULIC i [ e | e e
Massachusetts Mutual Life Insurance
20000 L.u] ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e Barings Hotel Opportunity Venture | LP ....... . COMPANY e Ownership/Influence ..........ccc...... .65.000 ....[MULIC oo e | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e, Barings Hotel Opportunity Venture | LP ....... . Barings LLC ..oooveeeeeiiiiiiiii Management... e 0,000 Ll [MMLIC e s
20000 L.u] ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e Barings Miller Investment Trust ................ MassMutual Ascend Life Insurance Company . | Influence 00,000 ... [MMLIC s s
Massachusetts Mutual Life Insurance
20000 L.u] ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e Barings Miller Investment Trust ................ LAUS.LLL NIA....... COMPANY e Ownership/Influence ..........ccc...... 270,900 [ MUMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. | ..eeeerriiiinn | s Barings Real Estate Debt Income Fund LP ...... LDE] e NIA....... COMPANY e Ownership/Influence ..........cccc...... 232,650 L [ MMLIC e e | e s
. 0000 ... ...|85-3449260 .| ..eooiiiiiiis | e Barings Real Estate Debt Income Fund LP ...... LDE ] NIA....... C.M. Life Insurance Company Influence 0,000 L. [MMLIC oo s
. 0000 ... ..|85-3449260 .. | ...ooooiiiiiis | e Barings Real Estate Debt Income Fund LP ...... LDE] e NIA....... Barings LLC . |Management... e 0.000 ... [MMLIC e s
Barings Real Estate European Value Add | SCSp) Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e [ LGBR....)...... NIA....... COMPANY e Ownership/Influence ..........ccc....... LA4.864 L MILIC e e | e e
Barings Real Estate European Value Add | SCSp
20000 L..] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e [ LGBR....]...... NIA....... C.M. Life Insurance Company ................... OWNErship..cooeeeeeeeeeeeeee e L4984 L IMLIC e e | e s
Barings Real Estate European Value Add | SCSp
L0000 .| eeiieieeeeeeneeenreesnnes | eeeniees seeene] eeenieniiies [ s | i | e cessresss | eeeeeer e e e st e e e e e s e e e e s e e snreean LGBR....) ... NIA....... Barings LLC ..ooiioiiiiiiiiiiiiiiiiciicc Management.......cveiiureiinieiiinennnn .. 0.000 ... [MMLIC evviiiiiiiiiiiieeiceencenieeenis | ernreeenine [ e
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Barings Real Estate European Value Add Fund 3 Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevvvveencne [ ereerrieiiies | e SOSP et eree e LUK NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 296.870 ... [MULIC e [ e | e e
Barings Real Estate European Value Add Fund 3
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e SOSP e ree et LUK NIA....... C.M. Life Insurance Company ................... INFIUBNCE. .eeereerieieeiee e 0,000 ..o [MULIC i [ eeeeiireeee | e e
Barings Real Estate European Value Add Fund 3
20000 .o e | e e 04-1590850 .. [ .eeervvveencne [ ereerrieiis | e SOSP et eree e LUK NIA....... Barings LLC ...ovovveeiiiieiieeeeee e Management.........oeeeeeernneeniineennnd .. 0.000 ... [MVLIC ..o | eeeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings Small Business Fund, L.P. ... .. DE..... .| Company ... Ownership 330600 ... [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings U.S. High Yield Fund ..........cccceeeees LDE] e DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 30,000 . [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings-MM Revolver Fund LP ..............eeeeeeee LDE] e DS........ COMPANY e Ownership/Influence ..........ccc...... 1.86.000 ....[MMLIC oo [ eeeeeeeeeeees | e s
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings-MM Revolver Fund LP ..........cccevvvneee DB DS........ MassMutual Ascend Life Insurance Company . |Ownership/Influence ............coeeee. 214,000 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... Beauty Brands Acquisition LLC .........ccceeenens Company Ownership ..32.630 ....|MMLIC ..
. 0000 ... Beauty Brands Acquisition Intermediate LLC . Beauty Brands Acquisition LLC Ownership .100.000 ... |MMLIC ..
Beauty Brands Acquisition Intermediate LLC
20000 .. e [ e | e | [ | Forma Brands, LLC .......cccevervumernvieniiieenns LDE] NTA e | et OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... ..| 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... . . | Company .... Ownership.. .100.000 ...|MMLIC
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... . Barings LLC . Management.... .. 0.000 .... |[MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | CREA Ridge Apartments, LLC ....ccooveeeeeeeeeenns DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Euro Real Estate Holdings Herleshausen LLC .. |..DE.....|....... DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee LAT.500 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | London Office JV Holdings LLC ......cccccunnnneen DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MALIC Australia BSOT LLC ......ccvvverviviinnne WDE ] DS........ COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Riverwalk MM Member, LLC .. | Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 83-0560183 .. Aland Royalty Holdings LP . .|MassMutual Holding LLC Ownership/Influence .. ..26.420 .... . JUUURN IUUUPRRSURRION PN
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 83-0560183 .. Aland Royalty Holdings LP ................coeeis . Barings LLC ..oooveeeeeiiiiiiiii Management...........ovvvveveeeeeennennnnns .. 0.000 .. [MMLIC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeveeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-2244465 .. Chassis Acquisition Holding LLC ................ COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 1.30.000 ... [MMLIC oo | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-4258759 .. CRA Aircraft Holding LLC ... .. | Company Ownership/Influence .. 40,000 L MMLIC e e | e s
0000 ... ceeeeiee e [ e e 81-4258759 .. CRA Aircraft Holding LLC ... .|Barings LLC . Influence 0 0.000 ..o [MULIC i [ eeeeiieeeee | e e
Massachusetts Mutual Life Insurance
0000 EIP Holdings |, LLC ....uuuieiiiiie . COMPANY e Ownership/Influence ..........ccc...... 29,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
. 0000 . Validus Holding Company LLC .. ..|Barings LLC .... . | Ownership L A0.440 L MMLIC e e | e s
0000 SBNP SIA 111 LLC .|Barings LLC .... . | Ownership .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
0000 MM Speedway El Paso Member LLC . Company ... . Ownership.. ..82.635 ...
. 0000 . MM Speedway El Paso Member LLC .... .|MassMutual Ascend Life Insurance Company . |Ownership 12,402 ...
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Speedway EI Paso Member 11 LLC .............. LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L 78.250 L [MMLIC e e | e s
20000 ...] eeeeeeeieeeeieeeeeeeeeeee e eeeeeeeeeeeeees | e s 04-1590850 .. | evvvvrrrrrrnn | ervrrmmnmnnninnn | e MM Speedway EI Paso Member 11 LLC .............. LDE] e NIA....... MassMutual Ascend Life Insurance Company . |OWNership............eeeeeeeeeuenvennnnnnns LALTA0 L MLIC e e | e s
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
L0 P TP PP P L T T T PP PPPPPPPPPPNt LUK NIA....... COMPANY . Ownership/Influence .................... 43430 L MNMLIC e [ | e s
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Barings European Real Estate Debt Income Fund
0000 .| cereeerreenreeeree e esree e sneeenen [ rreenine cenirees e | e | e | e | e e LUK NIA....... Barings LLC ...ovovveeiiiieiieeeeee e INFIUBNCE. .eeeeeeeieie e 0,000 L. [MULIC i [ e | e e
Massachusetts Mutual Life Insurance
0000 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... {.. Company Ownership/Influence .. ..58.306 ....|MMLIC ..
. 0000 . ..| 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... [.. .. |C.M. Life Insurance Company . . | Ownership .. [MLIC
0000 ..| 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... {.. . |Barings LLC .... . |Management. . [MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... . . UV ... |Barings US High Yield Bond Fund ... Company Influence e [MMLIC ..
. 0000 . Barings US High Yield Bond Fund ... Barings LLC . Management.... .. [MMLIC ..
0000 Babson CLO Ltd. 2015-1 Barings LLC .... Influence .. [MLIC ..
. 0000 . . Barings CLO 2018-1V . . |Barings LLC . Influence.. .. [MLIC
0000 ... ceeeeeree e [ e e 98-1473665 .. Barings CLO 2019-11 .... Barings LLC .... Influence .. [MLIC ..
. 0000 . Barings CLO 2019-111 .. Barings LLC .... Influence oo [MMLIC ..
0000 Barings CLO 2019-1V . . |Barings LLC . Influence.. ..o [MMLIC
. 0000 . Barings CLO 2020-| Barings LLC .... Influence .. [MMLIC ..
0000 Barings CLO 2020-111 .. Barings LLC .... Influence .. [MMLIC ..
. 0000 . Barings CLO 2020-1V . . |Barings LLC . Influence.. .. [MLIC
0000 Barings CLO 2021-1 Barings LLC .... Influence .. [MMLIC ..
. 0000 . Barings CLO 2021-11 .... Barings LLC .... Influence oo [MMLIC ..
0000 Barings CLO 2021-111 . |Barings LLC . Influence.. oo [MMLIC
. 0000 . Barings CLO 2024-11 .... Barings LLC .... Influence .. [MMLIC ..
0000 Babson Euro CLO 2015-1 BV Barings LLC .... Influence .. [MMLIC ..
. 0000 . Barings Euro CLO 2019-1 BV . |Barings LLC . Influence.. .. [MLIC
0000 Barings Euro CLO 2019-11 BV .. Barings LLC .... Influence .. [MMLIC ..
. 0000 . Barings Euro CLO 2020-1 DAC Barings LLC .... Influence oo [MMLIC ..
0000 Barings Euro CLO 2021-1 DAC .. . |Barings LLC . Influence.. ... [MNLIC
. 0000 . Barings Euro CLO 2021-11 DAC .... Barings LLC .... Influence .. [MMLIC ..
0000 Barings Euro CLO 2021-111 DAC ... Barings LLC .... Influence .. [MLIC ..
. 0000 . Barings Euro CLO 2023-11 DAC . . |Barings LLC . .. | Influence.. .. [MLIC
0000 Barings Euro CLO 2024-11 ......... Barings LLC .... .. | Influence . [MMLIC ..
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Lif
20000 o[ e | e e 98-1332384 .. [ .eeeecveene [ e | e P e O NIA....... COMPANY -veeevreeeereeeseree et e e e Ownership/Influence .........c.coeene ..96.330 ....|MMLIC
Massachusetts Mutual Life Insurance
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e Barings Joondalup Trust ..........cccccoueennnnee LAUS.LLL NIA....... COMPANY e Ownership/Influence ..........ccc...... ..45.210 ....|MMLIC
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Joondalup Trust .........cccccevvvvvvnnnnns LAUS.LLL NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUBNCE. . uuee .. 0.000 .... |MMLIC
Massachusetts Mutual Life Insurance
L0000 .o f e [ 93-4219244 .. Barings Construction Lending Fund .... DR NIA....... Company Ownership/Influence .. o[ MNLIC ..
0000 .| eeriiiieeee e | e s 93-4219244 .. Barings Construction Lending Fund .... LDE] NIA....... Barings LLC . Influence L |MMLIC ..
Massachusetts Mutual Life Insurance
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings Liquidity Investment Strategy ........ LDE] e NIA....... Company Ownership/Influence .. .|MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Liquidity Investment Strategy ........ LDE ] NIA....... Barings LLC . Influence . [MMLIC ..
Artemis Real Estate Income and Growth Fund 11 Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-4059427 .| .eeerrrrranns LDE ] NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. ..20.810 ....|MMLIC
L0000 .o f e [ 82-4059427 .. LDE] NIA....... Barings LLC .... Influence ..0.000 .... |MMLIC ..
20000 .| e | e 99-1828090 .. Artemis EM Strategy Sponsor Investor, LLC ... |..DE.....|...... NIA....... Barings LLC .... . |Management.... L..0.000 .... |MMLIC ..
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
20000 .| e | e e | e [ ] | Delaware .......c.eeeeeeiiiiiiiiiiiiiiiee e LDEL] NIA....... COMPANY ... OWNership.....ccooeuieieeeiiiiieeeeee 265,790 L [MULIC oo [
Barings Global Special Situations Credit 4
0000 ..of ceeeeiiiiiiiiiiiiiiiiiiieiieeeieeeeeeeeereeeeeees | eeeeeeeee ] eeveiiiiis | i | i | e DEl@NAIE .vveeeiiiiiiiiiiiiiiiiiiii e LDE NIA....... C.M. Life Insurance Company ................... 0WNership...ooeeeeeeeiiiieeieeeeeeeeeee | 30460 L [MNMLIC e [ | e s
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Barings Global Special Situations Credit 4
0000 .| wevereerremmmmeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evneee ] eerrrereee | | e | e DElatare ......eeeeeeeeeeeeeeiiiieieiiieieeeeeeeeeee CDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiiii Management..........ooeeeeeeeiinniieeennnnd .. 0.000 ... [MMLIC e [ eeeeeeeeeeees | e e
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
0000 .oo] ceeeeeeeiieee e e e e e eeenneeeees [ eeeeeennn cevrenen] vveeeeeeriieee | e | e, LUX.... ...... NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 14,390 L[ MMLIC e e e e
0000 ...| weveeerereereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeees s eeeeeeie | s | e LUX.......... NIA....... C.M. Life Insurance Company ................... OWnership....oooeeeeeeeeieieeeeeeeeee e 0.770 MULIC s [ e eeeee [ e e
0000 ...NIA.......|Barings LLC . . |Management.
. 0000 . Barings Europe Select Fund .... NIA Barings LLC .... . |Management....
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 870977058 .. | wevevvvrrrrinn | errrrerriiininns | - Barings Hotel Opportunity Venture .............. JL¢1 DU I NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence .........cccceeunni} .. 45.270 MULIC e [ eeeeeeeeeeees [ e i
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 870977058 .. | eeeeiveeieenn | ereeeneerinninen | e Barings Hotel Opportunity Venture .............. T e NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 MULIC s [ e [ e e
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
0000 ... ceeeeeiee e [ e e 86-3661023 .. [ ..oooivieiee [ reerieiiies | e | e s LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 33170 .o [MMLIC oo [ rreeeeieee | e s
Barings Innovations & Growth Real Estate Fund|
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e B (024 T I O R N C.M. Life Insurance Company .... Ownership 0.480 .... |MMLIC ..
. 0000 . J IR Barings Middle Market CLO 2017-1 Ltd & LLC . .. |Barings LLC .... Influence.. .. [MLIC
0000 ..|98-1612604 .. Barings Middle Market CLO Ltd 20211 .. .. |Barings LLC . Influence.. .. |MLIC
. 0000 . Barings Middle Market CLO Ltd 2023-1 .. |Barings LLC . Influence.. ... [MMLIC
0000 Barings Middle Market CLO Ltd 2023-11 . - .. |Barings LLC . Influence.. .. [MNLIC
. 0000 . Barings Euro Middle Market CLO 2024-1 DAC ... |.. .. |Barings LLC . Influence.. .. [MLIC
0000 Barings Middle Market Loan Partners 1 ........ .. |Barings LLC . Influence.. .. [MLIC
. 0000 . Barings Middle Market Loan Partners 2 . .. |Barings LLC . Influence.. .. [MLIC
0000 Barings Loan Partners 5 . . |Barings LLC . Influence.. .. [MLIC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Barings Loan Partners 4 . Barings LLC .... Influence . [MMLIC ..
Massachusetts Mutual Lif
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1332384 .. Barings RE Credit Strategies VII LP ........... DE.....[...... NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence .........cccceennni} e 49.000 ....|MMLIC
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 98-1332384 .. Barings RE Credit Strategies VII LP ........... DE.....[...... NIA....... Baring Asset Management Limited .............. Management..........ooeeeeemieeemiiennnnnns ... 0.000 .... |MMLIC
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
0000 ... ceeeeeree e [ e e 98-1567942 .. | .ovveevienee [ reeriiiiii | e | e s LUX..oof e NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNErSNIP..ceereeeereeeieeesree e 18.870 ....[MMLIC
Barings Target Yield Infrastructure Debt Fund
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 981567942 .. | eveeiiiiiiiin | eevernnnniiiinnn | e | s LUX.......... NIA....... Baring Asset Management Limited .............. Management..........ooeeeeemieeemiiennnnnns ... 0.000 .... |MMLIC
Massachusetts Mutual Life Insurance
0000 81-0841854 .. Barings CLO Investment Partners LP Company Ownership/Influence .. .|MMLIC ..
. 0000 . 81-0841854 .. Barings CLO Investment Partners LP Barings LLC .... . |Management.... . [MMLIC ..
Massachusetts Mutua
. 0000 . Barings Euro Value Add Il (BREEVA II) ........ (V) SO IR NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 Barings Euro Value Add Il (BREEVA I1) ........ LUX.......... NIA....... C.M. Life Insurance Company . Ownership .
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings Euro Value Add Il (BREEVA II) ........ (V) SO IR NIA....... Barings LLC . | Management .. [MMLIC ..
0000 87-1262754 .. Barings Transportation Fund LP .................. CDE] e NIA....... MassMutual Holding LLC . | Ownership/Influence .. .|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 871262754 .. | eveeiiieiiinn | eeeeeeiiiinninen | e Barings Transportation Fund LP .................. CDE] s NIA....... COMPANY e OWnership....oooeeeeeeeeieeeeeeeeeeeeee e 8.250 ... [MMLIC oo e | e e
Massachusetts Mutual Life Insurance
. 0000 ... Braemar Energy Ventures I, L.P. ...... Company Ownership/Influence ..
. 0000 ... Braemar Energy Ventures |, L.P. .. |C.M. Life Insurance Company . . | Ownership
. 0000 ... Braemar Energy Ventures I, L.P. ...... .. |Barings LLC .... . |Management....
. 0000 ... Barings European Core Property Fund SCSp .... . [MassMutual Holding LLC ..... . | Ownership/Influence
. 0000 ... Barings European Core Property Fund SCSp .... C.M. Life Insurance Company .... Ownership
. 0000 ... Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC ............ Management...........ovvvveveeeereennnnnnnsd ... 0.
Massachusetts Mutual Life Insurance
L0000 L] eeeiiiiiieeeeeeeeeeeeeeeeeeeeeieeeiees | veiiiies e 46-5001122 .. | eevvvieeiiiiin | eviiiiiiiiiiiin | i Barings European Private Loan Fund 111 A .... |..LUX....]...... NIA....... COMPANY et e e e e eeeeeeeeeeeeaeas OWNNErship..ccoeeeeeeeeeeieeeeeeeeeeeeeeen e 48.610 MMLIC e [ eeeeeeeeeeees [ eeees e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 38-4059932 .. Benchmark 2018-B2 Mortgage Trust Barings LLC .... Influence .. 0.000 .... |MMLIC ..
0000 Benchmark 2018-B4 ... .. |Barings LLC . Influence.. ..0.000 .... |MMLIC
. 0000 . 38-4096530 .. Benchmark 2018-B8 ... .. |Barings LLC . .. | Influence........ .. 0.000 .... |MMLIC
0000 . ..| 20-5578089 .. Barings Core Property Fund LP . . [MassMutual Holding LLC ........ .. | Ownership/Influence ..28.230 ....|MMLIC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 20-5578089 .. Barings Core Property Fund LP ................... Barings Real Estate Advisers LLC ............ Management.... .. 0.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e DPI Acres Capital SPV LLC ....ceeevvuveviiiinns LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e DPI-ARES Mortgage Lending SPV, LLC ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | E2E Affordable Housing Debt Fund LLC .......... LDE ] NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuu.e. .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1607033 .. | .evvvvvvvvrene | wrvvrrrnrnnninns | e —————————— GIA EU Holdings - Emerson JV Sarl .............. LUK NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 80,310 L [MMLIC oo e | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 98-1607033 .. | .eeeevverrrenn | eeveernnennninnn | e GIA EU Holdings - Emerson JV Sarl .............. LUK NIA....... Barings LLC ..ooovveeeiiiiiiiiiii Management..........ooeeeeeeeiinniieeennnnd .. 0.000 ... [MMLIC e [ eeeeeeeeeeees | e e
JPMCC Commercial Mortgage Securities Trust
20000 o[ e | e e 38-4041011 .| oeeeiieis [ e | e 2017-dP7 e N NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e INFIUBNCE. .eeereerieieeiee e 0,000 ..o [MULIC i [ eeeeiireeee | e e
JPMDB Commercial Mortgage Securities Trust
0000 .| ceeeeiee e [ e e 38-4032059 .. 2017-C5 e Barings LLC ....oeveuvveviieens .. [ Influence ..0.000 .... |MMLIC ..
. 0000 . Martello Re Feeder LP . .. [MassMutual Holding LLC . | Ownership.. ..44.000 ....|MMLIC
0000 Martello Re LP ........... .. |Martello Re Feeder LP . [Ounership.. ..26.200 ....|MMLIC
. 0000 . Martello Re Holding Limited LLC .. [Martello Re LP . . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Martello Re Limited ............. . |Martello Re Holding Limited LLC . | Ownership.. ..}.100.000 ... [MMLIC
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Martello Re Services Company .... Martello Re Holding Limited LLC .. . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, Miami Douglas Three MM, LLC ...........evvvvvnneee LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..50.000 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... Company Ownership ..26.990 ....|MMLIC ..
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 0.830 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e MM Direct Private Invetment Holding ........... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM CM Holding LLC .eevveeiiiiiiieieiieeieeeeeeeeeees LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 81-3000420 .. MM Debt Participations LLC .... LDE] e NIA....... Company Ownership/Influence .. .100.000 ... |MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Barings LLC . Management .. 0.000 .... |MMLIC ..
Barings Capital Solutions Perpetual Fund
L0000 .o f e [ 92-3857084 .. (DE) LP . LDE] NIA....... Barings LLC .... Influence ..0.000 .... |MMLIC ..
Barings Capita
. 0000 ... (LUX) LUK NIA....... Barings LLC .... Influence ..0.000 .... |MMLIC ..
. 0000 ... Barings Income Navigator Fund ... e [ IRL] et NIA....... Barings LLC .... Influence .. 0.000 .... |MMLIC ..
Barings Capital Solutions Perpetual Fund
. 0000 ... (CA), LP e O NIA....... Barings LLC ..ovevieeiiie e INFIUBNCE. .eeereerieieeiee e ..0.000 .... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... Barings Global Investment Grade Credit Fund |..IRL.... Company Ownership ..}..42.680 ....|MMLIC ..
. 0000 ... Barings Global Investment Grade Credit Fund |..IRL.... Barings LLC .... . |Management.... .}.. 0.000 .... [MMLIC ..
Massachusetts Mutua
20000 .o f e [ 04-1590850 .. MV MD2 Station Member LLC v [ DE] s NIA....... Company Ounership ..47.000 ....|MMLIC ..
20000 .. e | e e 04-1590850 .. MV MD2 Station Member LLC oo [ DEe] s NIA....... C.M. Life Insurance Company . Ounership ..3.100 ... [MMLIC ..
MM National Self-Storage Program Member |1 Massachusetts Mutual Life Insurance
20000 L[ e [ e | e | e [ | LLC ettt LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
0000 L.of eeeiiiiiiiiiiiiiiiiiiiiiiieieieeeeeeeeeeiieieeees | eeeeeeees eeeees 04-1590850 .. | .eeevvvrrrerne | eevvvrnniinninne | auiiiiiiiiiiiiiiiee i MWV Climate Technology Fund GP .................. LDE NIA....... COMPANY e 0WNership...oooeeeeeeieieieieeeeeeeeeee | ..99.000 ....[MMLIC ..ooooiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeneees [ eeeeeeniieies | eeee s
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, MW Climate Technology Fund GP .................. LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccccuvvvvvvvvuvvvevnnnnns 1,000 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM REED District Landco Member LLC ............ DB DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. MM Sedona Vortex Investor LLC LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership 76,290 L MMLIC e e | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM Sedona Vortex Investor LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership CLABLT10 L MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e MM Subline Borrower LLC .....ccceeeiiiiineeiiinins LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM The Gilman Member LLC ..........eevvevevnnnnnnes LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 39-2502808 .. MV Tokyo BTR1 LLC ... LDE] NIA....... COMPANY -veeeveeeeuree et e et e e e e Ounership ..70.000 ....|MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 39-2502808 .. MM Tokyo BTR1 LLC ... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..30.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ SBNP SIA IV LLC L DE..... .| Company ... Ounership ..99.000 ....|MMLIC ..
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, Washington Pine LLC ...ccooeeveeeeeeieiiiiieieeeens LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 35-2553915 .. | iiiiiiiiiiinn | eeeeeeiiiiiiieen | e, Ten Fan Pier Boulevard LLC ..........evvvvvvnnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 33-5063019 .. PDX SW Third Hotel Owner LLC ........cceevennen. . Company Ounership .4.100.000 ...|MMLIC ..
. 0000 ... ..|41-2280127 .. Tower Square Capital Partners I11, L.P. ..... .. |Barings LLC . . |Management.......... .. 0.000 .... |MMLIC
. 0000 ... ..|41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... . [MassMutual Holding LLC . | Ownership/Influence ..19.300 ....|MMLIC
Massachusetts Mutual Life Ins
. 0000 ... 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....] ...... NIA....... Company Ownership/Influence .. ..97.220 ....|MMLIC ..
. 0000 ... 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Barings LLC . Management ... 0.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. LDE] NIA....... Company Ounership ..59.590 ....|MMLIC ..
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 7.370 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 83-1325764 .. Washington Gateway Two LLC ................ COMPANY e e e e e e e e e e e e Ownership ..66.810 ....|MMLIC ..
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... C.M. Life Insurance Company . Ownership ..28.190 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 32-0574045 .. Washington Gateway Three LLC ............eeeeeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e ..83.781 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s MALIC Debt Participations LLC ... e |- DE.... .. | Company Ownership .100.000 ... |MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . Invesco Ltd oo | LB .|MM Asset Management Holding LLC .. Ownership ..18.100 ....|MMLIC ..
Babson Capital Loan Strategies Master Fund LP|
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ O NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........ovvvveveeeeeennennnnns ... 0.000 .... |MMLIC
Barings China Aggregate Bond Private
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Securities Investment Fund LCHNLLLL NIA....... Barings LLC .... . |Management.... .}.. 0.000 .... [MMLIC ..
20000 o[ e | e e 47-3790192 .. Barings Global High Yield Fund . LMAL) NIA....... Barings LLC .... . |Management.... 4. 0.000 ... [MNLIC ..
Massachusetts Mutual Life Insurance
20000 o[ e | e e 71-1018134 .. Great Lakes Il LLC LDE] NIA....... Company Ounership .. 0.754 ... [MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 71-1018134 .. Great Lakes |1 LLC LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 0.319 ... |[MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Wood Creek Venture Fund LLC ...................... LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..40.000 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeees | e . Barings California Mortgage Fund IV ........... L CA] e NIA....... Company Ownership/Influence .. ..99.360 ....|MMLIC ..
20000 ...] eeeeeeeieeeeieeeeeeeeeeee e eeeeeeeeeeeeees | e s Barings California Mortgage Fund IV ........... L CA] e NIA....... Barings LLC . Influence .. 0.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .| s [ eeeniees ceeenn] i [ e [ ] e Barings Unbrella Fund LUX SCSp SICAV RAIF ... [..LUX....]...... NIA....... COMPANY -veeeuvreesireeesiree et e e s e e eesnneans OWNErSNIP..eeieeieiieieiieeeii e 222972 L MMILIC Lo | | e e
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STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM
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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 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeieeeiee e L1997 L IMILIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-2285211 .. | evevviiiiiinn | eeereriiiiinienn | e Calgary Railway Holding LLC .........evvvvvvnnnns LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..90.000 ....[MMLIC oo e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3307907 .| evvvrrerrrnnn | ervrrriiriininen | e Cornbrook PRS Holdings LLC .....cceevveeeeeeennnn LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 95-4207717 .. Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 954207717 .| weveeveeveninn | evvrrvinriininen | e Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
L0000 .o f e [ 95-4207717 .. LCALL] NIA....... Company ... Ounership .100.000 ... [MULIC e [ | e e
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 56-2630592 .. | .ieeerrriiiinn | eeverrririiriien | .- Cornerstone Fort Pierce Development LLC ...... LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 2.90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 61-1750537 .. | evvvvvrrrrinn | evvvrrririiniens | i Cornerstone Permanent Mortgage Fund 11 ....... MA.....[...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 61-1750537 .. | eeriiiiiiiinn | eeeeeeriiiininen | e Cornerstone Permanent Mortgage Fund 11 ....... MA...f .t NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........ooeeeeemieeniiiennnnnnsd .. 0.000 ... [MMLIC e [ eeeeeeeeeeeee | e e
Massachusetts Mutua
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Cornerstone Permanent Mortgage Fund 111 LLC |..MA.....]....... DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutua
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 61-1793735 .. Cornerstone Permanent Mortgage Fund IV ....... LMAL NIA....... Company .... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutua
20000 .o e | e e 20-0348173 .| eeeeeiieeee [ e | e CREA/PPC Venture LLC ....cocvvevvieeiieeiiieene LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeeeeerree e 228520 . [MULIC e [ e | e e
Massachusetts Mutua
20000 o[ e | e e 82-2783393 .. [ eeeeceienin [ e | e Danville Riverwalk Venture, LLC ........coc... LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeerreeeree e 293,578 L IMULIC e [ e | e e
Massachusetts Mutua
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e Euro Real Estate Holdings LLC ................... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e 50,000 ....[MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 20-3347001 .. | ceiiiiiiiiiiin | eeeeeeeieeenieen | e Fan Pier Development LLC .....ccovvvriiiiiinnnnnens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .65.000 ... [MULIC oo e | e s
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 20-3347001 .. | eevviiiiiiiiin | eeeeeeiiiiirieen | e Fan Pier Development LLC .....covvvvvvirieiennnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 5,850 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e GIA EU Holdings LLC - Avalon Spain ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. GIA EU Holdings LLC LDE] NIA....... Company ... Ounership ..95.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-5360103 .. Landmark Manchester Holdings LLC ............... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership .100.000 ... |MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 13-1935920 .. MMLIC Debt Participations LLC ........ccevveeeee LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e MM Brookhaven Member LLC .........cccevvviiiiinnens LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e MM Ascend Mtg. Lending LLC ..............cceeeeen LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] e NIA....... COMPANY e Ownership ..87.080 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..12.920 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM East South Crossing Member LLC .............. LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member LLC .... LDE ] NIA....... Company Ownership ..84.270 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Horizon Savannah Member LLC .... LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 7.220 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member 11 LLC ... Company Ownership ..84.270 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. MM Horizon Savannah Member |1 LLC .|C.M. Life Insurance Company . Ownership.. .. 3.510 .... |MMLIC
. 0000 ... 04-1590850 .. MM Horizon Savannah Member 11 LLC ... MassMutual Ascend Life Insurance Company . |Ownership .. 7.220 ... [MNLIC ..
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Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrrrreene | wrvvemmmnenninnn | e MM Ironhead Commerce Center ..................... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | L7970 L MMLIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Ironhead Commerce Center ...................... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccecevvevvvvvvuvvrvvunnnns 220,830 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . BRAVA5 MM Investor LLC LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s BRAVA5 MALIC Investor LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Ironhead Commerce Center Member LLC ....... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM 425 Montgomery Member LLC .......covvvvveeeeees LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | L 78.355 L MMLIC e e | e s
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM 425 Montgomery Member LLC .........evvvvvveeees LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccecevvevvvvvvvvvvevnnnnns 21645 L MILIC e e | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM 550 Corporate Member LLC .......ccccouvnnnnnee LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM Century Square LLC .... LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . MM Horizon Savannah Member |11 LLC LDE ] NIA....... Company Ownership L8810 L MMLIC e e | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s MM Horizon Savannah Member 111 LLC e [ DE s NIA....... C.M. Life Insurance Company . Ownership 030690 Ll [MMLIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM Horizon Savannah Member 111 LLC ............ LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccccvvevvvvvvuvvvvvnnnnns L7600 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM Liberty Centre LLC ..ocovvvvvveeeiiiiiiiieeeeees LDE ] NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM National Self-Storage Program Member LLC |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership 2.98.000 ....[MMLIC oo [ eeeeeeeeeeeen | e s
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e MV Liberty Centre Member LLC .......ccveveennes LDE] NIA....... COMPANY -veeeveeeeuree et e et e e e e OWNEISNIP..eeeveeesree e 88180 ... [MULIC i [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrverrnen | ervremnmmnnninnn | e MM Century Square Member LLC ........ccccceeeee. LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .68.560 ... [MULIC oo e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, MM Century Square Member LLC ........ccccunnneee LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 30120 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. MV 340 Madison Member LLC LDE] NIA....... COMPANY et Ounership 296,721 L MUILIC Lo [ e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM 340 Madison Member LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership 3279 L MLIC e e | e s
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. MV 1370 AVE OF AM LLC LDE] NIA....... Company Ounership 290,000 ... [MULIC e [ eeeeiireene | e e
L0000 .o f e [ 04-1590850 .. MM 1370 AVE OF AM LLC LDE] NIA....... C.M. Life Insurance Company . Ounership 32830 L IMMLIC e [ e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. MV 1400 E 4th Street Member LLC ................ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 294,000 L. MULIC i [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. Miami Douglas Four MM LLC ........evvvvvvvvriennns LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 2.50.000 ... [MMLIC oo | eeeeeeeeeeens | e e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM FiveSOWest Member LLC ... COMPANY e e e e e e e e e e e e Ownership ..52.990 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM FiveSOWest Member LLC ... C.M. Life Insurance Company . Ownership .. 6.720 .... |MNLIC ..
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. MV Breton Village Member LLC ......ocrcvveenennee LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e 273020 L MULIC e [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. MM Breton Village Member LLC .........cvvvvveeees LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 216,980 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 80-0948028 .. One Harbor Shore LLC ... LDE ] NIA....... Company Ownership 291,000 . [MMLIC oo e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 80-0948028 .. One Harbor Shore LLC ... LDE] e NIA....... C.M. Life Insurance Company . Ownership 09,000 ... [MMLIC e [ eeeeeeeeeeeen | e e
Massachusetts Mutual Life Insurance
20000 L..] eeeeeeeeeieeeeeeeeeee e eeeeeeeees | s s 04-1590850 .. | evvvvverrrene | ervrmmmnnnnninnn | e Paco France Logistics LLC .....oevvvvvveiivieeenns LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 50,000 ....[MMLIC oo | eeeeeeeeeeees | e s
Salomon Brothers Commercial Mortgage Trust
20000 L[ e [ e | e | e [ | 2001MM <o LDE] NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. .eeeereiei e 0 0.000 ..o [MULIC i [ | e e
Massachusetts Mutual Life Insurance
L0000 .. f e | e e 81-5273574 .| viiiiiii [ i ] e Three PW Office Holding LLC ......cccveviinennnns GDE ] NIA....... COMPANY -veeeuvreesireeesiree et e e s e e eesnneans OWNErShIP..eeieeieiieiiiieeeii e ..95.100 ....[MMLIC
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Massachusetts Mutual Life Insurance
20000 | e | e e 04-1590850 .. | eevvverieen | eereeneeeen [ e Trailside MM Member 11 LLC ...ocvvevveveeennne WDE] e NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeereeiee e siee e CAT120 L [MVLIC e [ e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 82-3250684 .. | ...eeiiiiiiiin | eeeeeeiiiinnieen | e Unna, Dortmund Holding LLC .......cccccounnnnnnen LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .50.000 ....[MMLIC .o [ eeeeeeeeeeeee | 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..cooeeeeeeeeeeeeeeeeeeeeeeeee | 291,000 ... [MULIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-5401109 .. | cevvviiiiiiinn | eeeeeeririiiieen | e Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L4800 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | 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 ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .93.800 ... [MMLIC oo e | e s
20000 | e | e e 88-3861481 .. | .oovvevvieen | e [ e West 37th Street Hotel LLC ...coocevreeeruennen. WDE] e NIA....... C.M. Life Insurance Company ................... OUNETSNIP.cvveeereeiee e siee e 6,200 oo [MMLIC e [ e | e e
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
20000 | e | e 02-0769954 .. | .eeveeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes FUNG s LA NIA....... COMPANY e seee e e enee e saee s INFIUBNCE. ettt 0,000 .o [MMLIC e [ eeerieeeiee | e e
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3584140 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY ..eeeeiiiee e Ownership/Influence .................... LAT.251 L IMMLIC e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e 82-3347422 .| e 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2005 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........cccceevueene 2816 o [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3355639 .. | .eereeerienne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee 2010 Fund LA NIA....... COMPANY e seee e e enee e saee s Ounership/Influence ........cccceevueene 0,000 Lo [MMLIC e [ eeerieeeien ] e e
MassMutual Massachusetts Mutual Life Insurance
20000 [ e | e e 82-3382389 .. | .eveeereenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2015 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........cccceevueene 0,164 L [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3396442 .| erreeenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee 2020 Fund LA NIA....... COMPANY e seeeeee e et e eaee s Ounership/Influence ........ccoceevueene 0,048 Lo [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
20000 [ e | e e 82-3417420 .| eereeenne 0000916053 .. [0Q ..veeveemeeemeeaneenieeeen 2025 Fund LA NIA....... COMPANY v seeeseee e et enee e eaee s Ounership/Influence ........cccceevueene 0,031 Lt [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3430358 .. | eereeerienne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee 2030 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........ccoceevueene 0,015 L [MMLIC e [ e ] e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3439837 .. 0000916053 .. [0Q ...eeveemeeemeeeneerieeee 2035 Fund LA NIA....... Company Ounership/Influence .. 0,020 Lo [MMLIC e e
MassMutual Massachusetts Mutua
20000 | e | e 82-3451779 .| eeeeeeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieeee 2040 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........ccoceevueene 0,016 Lo [MMLIC e [ eeereeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3472295 .. 0000916053 .. [0Q ...eeveemeeemeeeneerieeee 2045 Fund LA NIA....... Company Ounership/Influence .. 0,024 L [MMLIC s e
MassMutual Massachusetts Mutua
20000 | e | e 82-3481715 .| eeveeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneeaieene 2050 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........ccoceevueene 0,021 L [MMLIC e [ e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e 82-3502011 .| eereeeienne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2055 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........ccoceevueene 0,042 L [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e 82-3525148 .| .oveeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2060 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........ccoceevueene 0,048 Lo [MMLIC e [ e e e
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e 82-3533944 .| eroeirienne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes Balanced FUNA .......oovveeeerierienee e LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........cccceevueene 0,021 L [MMLIC e [ e e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 464257056 .. | eeeeiiiiiiinn | eeeeeeeininninen | e ML Series International Equity Fund ......... LMAL NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
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......cooeeiee 00,000 ... [MMLIC e [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 [ e | e e 45-1618155 .| .eveenenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual 20/80 Allocation Fund ............... LA NIA....... COMPANY e seeeeee e et e eaee s OUNETSNIP. e seee e 2100000 .. [MMLIC e [ eeerieeenien | e e
ML SER INVT FD 11 ISHARES 80/20 ALLOCATION Massachusetts Mutual Life Insurance
20000 [ e | e e 45-1618222 .| eeveeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes FD ettt LA NIA....... COMPANY e seeeeee e et e eaee s OUNETSNIP. e seee e 226,900 L. [MMLIC e [ e ] e e
Massachusetts Mutual Life Insurance
20000 | e | e e 45-1618262 .| ..eeveenenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual 40/60 Allocation Fund ............... LA NIA....... COMPANY e seeesieeseee e et enee e saee s OUNETSNIP.cvveeereeieeeieesiee e 2100000 ... [MMLIC oo [ eeerieeeieee | e e
Massachusetts Mutual Life Insurance
20000 | e | e 45-1618046 .. | ..oooeennenne 0000916053 .. [0Q ..eeveeieiaiiiiiaiieene MassMutual 60/40 Allocation Fund ............... LA NIA....... COMPANY evveieesieesieaieeieenieenesnnesieenns OWNErShiP.ceueieireiiieiiie e .100.000 L. [MMLIC vviiiiiiiiieiieieeieeieeieeiesns [eeeniennee ] v e
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STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 .| s | e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooveieiieeeiiieeeee MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee CA7.299 L IMMLIC L [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3212054 .. | .....ccceee 0000916053 .. J0Q ..oooeiieiieeeiiiieeee MassMutual Balanced Fund ..............ccceeeeees LML) NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..ooooiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3556992 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Blue Chip Growth Fund ............... LML) NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee 294,048 L IMILIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3277549 .| .eooeerrnnnn 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Core Bond Fund .............cccceeeeeee LML) NIA....... COMPANY .. Ownership/Influence .................... 3.259 L IMMLIC e [
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3539084 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Disciplined Growth Fund ............ LML) NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| e e e 01-0821120 .. | ..oooeonneee 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Diversified Value Fund .............. LML) NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooeiiiee e [ e s
Massachusetts Mutual Life Insurance
20000 .| e | e 04-3512590 .. | ...ooooeenen 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Equity Opportunities Fund ......... LML) NIA....... COMPANY ...t OWNership.....ccooiiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiieee e [ s s
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 .| e e e 03-0532475 .. | .eeeeerrnnnn 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene FUNG e LML) NIA....... COMPANY .. OWNership.....ccooiuiiieiiiiiiieeeeee 283,646 L [MILIC ..o [
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3512596 .. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Mid Cap Growth Fund .................. LML) NIA....... Company Ownership.. .100.000 ... [MULIC ..oooeiiiiie e
Massachusetts Mutua
20000 .| e e e 04-3464165 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Premier Diversified Bond Fund .... |..MA.....|...... NIA....... COMPANY ...t OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| e | e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeene MassMutual Select 80/20 Allocation Fund ..... LML) NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3557000 .. | ...oocorneen 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Select Overseas Fund ................ LML) NIA....... COMPANY .. OWNership.....ccoeeuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiiiee e [ s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e e e 92-1427882 .. | ..ooeeennen 0000916053 .. J0Q ..oooeiieiieeeieiiieeee 2065 FUND ..o LML) NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 21284 L IMILIC L [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3464205 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Small Cap Growth Equity Fund ..... LML) NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 261,355 L IMMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3424705 .. | ..oooernnnen 0000916053 .. J0Q ..oooeiieiieeeiiiieeee MassMutual Small Cap Opportunities Fund ..... LML) NIA....... COMPANY .. Ownership/Influence .................... 3394 L IMMLIC e [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3520009 .. | ......ccceeee 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual High Yield Fund .............cccccce. LML) NIA....... COMPANY .. e OWNership.....ccoeeiuiiieeiiiiiieeeeee 222,991 L IMMLIC Lo [
Asterisk Explanation
T o Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt 0f JETFEries FINANCE LLC ....cc.eioiiiiiiiiiiiiiieiie et ee ettt ettt e et e e s a bt e e bt e e s b e e e st e e e aseeeease e e sseeeaseeeease e e st e e o ase e e eas e e oA st e e e ase e e aas e e oA st e e oA seeeeas e e e st e e oAk e e e eas e e e ass e e ea s s e e eab e e e as b e e eas e e e oAb e e e ans e e e ab e e e eab e e oA st e e e ase e e oab e e e st e e e ase e e enb e e e st e e enseeennbeeenneeennneenn
2 e Debt investors own 5% and INCIUAES ONTY Great LAKES |11, L. P. eeiiiiiiiiiiiiiiieitie ettt ettt e ettt e st e e shte e e bt e e sab e e e st e e easeeesa b ee e st e e easee e s b e e e as s e e easeeeoab e e e a s s e e eas e e e as e e o as s e e eas e e e ea b e e e a st e e oAb e e e ns e e o as s e e ea s e e e ns e e e an s e e aas e e e as e e o as s e e oo s e e e nn b e e oA st e e eas e e e as e e oA st e e ease e e eab e e e as s e e e ase e e n b e e oo st e e eabe e e nb e e oA se e e eabe e e s b e e e Ast e e enseeennbeeenneeeenbeeennbeeenneennneen




STATEMENT AS OF JUNE 30, 2025 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

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee 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? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens 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? ............cccoiiiiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

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

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

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

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

NO

AUGUST FILING

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

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

Not required

Bar Code:

MUV ERRRV O

6 5 9 8 5 2 0 2 5 4 9 0 0
MUV RI

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

6 5 9 8 5 2 0 2 5 4 4 5 0
sz =N WANM RO
Actuarial Guideline XXXV [Document Identifier 446]

6 5 9 8 5 2 0 2 5 4 4 6 0
eyt | NN ARV QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 5 9 8 5 2 0 2 5 4 4 7 0 0
rmesassssetasiis = | MR
Actuarial Guideline XXXVI [Document Identifier 448]

6 5 9 8 5 2 0 2 5 4 4 8
resasssssaiaves it | NN ARW AR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 5 9 8 5 2 0 2 5 4 4 9 0
B |||

6 5 9 8 5 2 0 2 5 7 0 0 0

[ ]

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2
[}
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STATEMENT AS OF JUNE 30, 2025 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 42,312,590 |.oooeiiieieeeeen 245 | 42 312,346 ..o 41,746,890
2505.  |nvestment in trust ..o ... 16,545,272 |... ... 16,545,272 |... ... 16,512,680
2506. Receivable for commissions and expenses on long term lease ... |oveeveennnns 108,856,429 |............... 108,856,429 | e
2507.  Pension plan a@SSets ......cccccccicieieiiiiiiieieicicecee e o 650,796,284 |................ 650,796,284 | e
2508. (Cash advances to agents ..328,816,809 |... ..328,816,809 |...
2509. Intangible assets ...... ... 13,268,095 |... 13,268,095
2510.  Bills receivable ..o o 50,783 |.oooveee 50,783 |...
2597. Summary of remaining write-ins for Line 25 from overflow page 1,160,646,263 1,101,788,645 58,857,618 58,259,570
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504.  Funds awaiting escheat and other MiSCEITANEOUS .......cccciiiiiiioieieiiieceee e [oeseseseieaenens 120,778,171 oo 141,571,036
2505.  Deferred inCome [1ahi 1Tty ..ottt n s st n e s s e s eseananennnns |eeeereneneaenens 23,519,942 | 23,571,972
2597.  Summary of remaining write-ins for Line 25 from overflow page 144,298,113 165, 143,008
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 .....vvvieieieieieieeeteteececeee ettt s st s et sese s s s s s s eseseseassssnssssesesesnans [ornesessseseseseasanad 672,321 oo (124,647)|...coeeeeene. (376,279)
08.305. MiSCEITANBOUS TNCOME ......eeevevveeeceiececeteteteeeecae ettt ese s st eseseanannans |oreseseseseanaeas (6,825,960)|................ (19,822,731) ..o (11,359,496)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (6,153,639) (19,947, 378) (11,735,776)
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 ...ttt |oesieeeseseaeaens (3,160,654)(................. (6,262,229)].....c0cvcvrene 7,938,378
2797. Summary of remaining write-ins for Line 27 from overflow page (3,160,654) (6,262,229) 7,938,378
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STATEMENT AS OF JUNE 30, 2025 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.cucueueiieieieieeeeeeeeee ettt ass s sese e sesssnnas [eeeeeeeeeeeeiens 322,671,947 | 329,428,627
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ............cueueieieccecee ettt e aeae et s s s asae e et s s s ssseaesesessssassssssesessnsnsssssannanans [eresesesesnnnenas 27,600,000
2.2 Additional investment made after CQUISITION ..............c.cccceueueieieececeeeieeeeeceete e ee et eeeeeseeae s s enseaesesesenensssetesenennsnaess |eeeseesesesesnnnnns 1,096,063 |...cocovvneene 2,991,879
3. Current year change i ENCUMDIANCES .............ccccviviviviueuetisieieeeetetesesesesesssesssssesesesesesssesssesesesesesessasssssssasesesesessasasssssssesesesesnns [oeeseeeseseseeenene 2,190,000 |..coevneeee. 20,705,000
4. Total gain (I0SS) ON GISPOSAIS .........cveveviueeieiiiieteteteeeeee et et et e seae e e sttt esess s sas st esesessasasss s ssesesesessssasasssesesessssassnsssssenas [eoeseseeanenenneas 3,267,737 e (300,000)
5. Deduct amounts reCeived ON AISPOSAIS ............ccoccueveveveeeeeceeeeeeeeeesecaeeeeesesessaeeesesesessssesesesesessssssesesesssssssssesasssansssesasasssasanaans [oesesesassnesesens 5,222,604 |....cooiiine (299,999)
6. Total foreign exchange change in book/adjusted Carrying VAlIUE ............cocuiiiiiiiiiiiierieseesie ettt ne e s [eeseenie et
7. Deduct current year’s other than temporary impairment recognized .. R, .
8. Deduct CUIreNt YEar's AEPIECIATION .............c.c.eueuiuiiiieteteteteeee ettt aeae sttt e s es e s s s s s et et esessssasssesesesesssssnasesssesesesesnanas |oeeeeseseeeaeiene 13,872,847 | 30,453,558
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocoovvrverereueeeeeeieeeieeeieseseesenesenenes oesereeneeeeenns 337,730,296 |....occoovnee 322,671,947
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) 337,730,296 322,671,947
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 YT ............ccoeeveiririieerereiniiieieieeieeenaes [reeeeecaa 23,727,747,681 |.......... 24,178,006,005
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oiieieeeece ettt ee et e s eses e essenasssseseseaesnananannans |renseseeees 1,997,688,309 |........... 4,062,119,637
2.2 Additional investment Made after CQUISITION ...............cceeviiiveeieiesieeeeetceeees e st eteeeeee s s sste e sesesesnesesssssesesesesssnesasssnsasens |oeeseseeenenens 406,855,682 |............... 605,454,224
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 30,799,053 |..cocverne 41,009,267
4. ACCTUAI OF GISCOUNL ...ttt s et es et tnas [oneemninanenaas 8,632,569 |......cocnve. 29,460,752
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiiiiiiitiiti ittt sttt bttt bbbttt b bbbt bt et bbbttt nb e bt nbe b b [omeeee et e et et e e ees [eetee e
6. Total gain (loss) on disposals .................... (48,365,213)|... (115,023,577)
7. Deduct amounts received on disposals . 072,808,634 |........... 4,789,558,230
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I S, 739,856 |..oooccienne 58,275,499
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeoevevirieieeereeeenenis foeveeeeeeenenns 234,683,832 |.coooceenne (9,463,318)
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........ccccvriririririeiereieiiniseseseieteeresese s sssessens [eoeeeeeeneeenenas 71,637,941 |....coco... 215,981,580
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 24,212,855,482 |...........23,727, 747,681
12, TOtal VAIUBHON BIIOWANCE .......eueuieeieieiaiicieiete ittt sttt ettt ettt e bt e bt st s bt etes s eseaesenenas [ormsnananansnas (9,209,740)|...cccvcnveeee (35,428,101)
13.  Subtotal (Line 11 plus Line 12 24,203,645,742 |.......... 23,692,319,580
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) 24,203,645,742 23,692,319,580
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 14,905,847,250 |.......... 12,954,768,745
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ..........c.eueveieiceceeeeee ettt eae et sae ettt asae et s s s asseaesesesessssesesesasssasassesesanssananannns [eeesesncscaesens 904,918,967 |............ 1,300,492,911
2.2 Additional investment made after acquisition . U P 1,652,248,981 |............ 3,769,713,284
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. ACCTUAI OF QISCOUNT ...ttt et a et et s e sae s e s s s s asaeaeses s sasssses s s ssssseseses s s snsssesasssssssssssesnssansnsesassasanansnsns |oestsesesesenanas (3,571,598)]....c.cceeve. 44,891,241
5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cvevevevereeieieeeeieteseteteseseeee et e sese et et ssssesssssesesesesessss s st ssasesesesesesnssssssesesesesessanans [oesereeseneennas 263,038,041 |........... 1,133,606,294
6. Total gain (loss) on disposals .................... ..(67,633,928)|.............. (375,165,349)
7. Deduct amounts received on disposals . e [ 1,357,495,336 |............ 3,695,973, 362
8. Deduct amortization of premium, depreciation and proportional amortization .. i (53,843,534) ..o 2,712,874
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................c.cveueueuieieeeeeiiieieieteseeeeee ettt sesss s seseseann e [oeseeeneneeenns 146,521,715 |.ocovveee (95,810,304)
10. Deduct current year's other than temporary impairment rECOGNIZEA ...........c.cocvoveviveueueriieeeeeeeeeie et s eseses s sesens [eeeeeeeeieieiens 103,209,557 |...coovnenee. 127,963,335
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. 16,394,508,069 |... 14,905,847,250
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e IS IR 120,538,311 | 159,098,037
13. Statement value at end of current period (Line 11 minus Line 12) 16,273,969,758 14,746,749, 213
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 191,686,566, 122 |......... 171,997,873,272
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 20,972,836,099 |......... 68,746,843,392
3. ACCTUAI OF QISCOUNT ...ttt ettt [eoseesenennaes 232,354,153 | 480,675,565
4. Unrealized valuation iNCrEaSE/(AECIEASE) ...........ceuiiiieuirereiiiiisisetesessssesse ettt sssssete s st ss st se s st sssssese b s s sssesesesessssnsesesesessssnsnss |ocicecesesninas 591,066,209 |............. (457,681,444)
5. Total gain (I0SS) ON QISPOSAIS ........c.cueuiriiiieieieieieeete ettt tese ettt et e et s esesesesesesese s et et et esese e e s ssssesesesesenesennsnsesesens [oeseeeniusnanns (17,269,637)|... 254,043,735
6. Deduct consideration for bonds and stocks disposed of . [ 20,424,966,892 |.......... 47,982,607,845
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 69,454,416 |................ 142,364,204
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE .............ccovvuiueveiniiiieiiereieesesseee s s sssssse s snsssesesens oeeesescans 2,312,451,359 |............. (935,745,100)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 86,749,961 |.............. 289,506,861
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 6,669,211 |... 15,035,611
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccccecerririririrreeeeeesireieeieeees e 195,203,502,247 |......... 191,686,566, 122
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) 195,203,502,247 191,686,566, 122
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STATEMENT AS OF JUNE 30, 2025 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
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbttt et [ 50,105,274,213 |........... 8,335,734,036 |........... 7,169,482,893 |.............. (544,247,056)|.......... 50,105,274,213 |........... 50,727,278,300 |....oeeeeeererenierinieinrines |oeeeeeeens 55,356,433,732
2 N [ - SO SROSOSR TS RUEPRRRSTSTTRIY USRI 53,531,944,698 |.......... 23,340,819,453 |.......... 21,236,801,498 |.............. 361,782,505 |.......... 53,531,944,698 |.......... 55,997,745,159 [....oiviiieriencenin fvcis 56,445,433,579
B NAIC B () it b et b bbbt b et [re e 2,082,342,778 |...c.occenvee 168,005,926 |................ 253,141,306 |....ccooncee. 382,528,308 |............ 2,082,342,778 |............ 2,379,735,705 | [ereeiniens 1,704,998,434
4. INAIC 4 (@) ettt a bbbt h et bt bbbttt ettt et ettt nete et [rere s 1,997,661,775 |........... 1,212,177,820 |..cvecrnnenn 887,414,690 |............. (160,861,359)............ 1,997,661,775 |........... 2,161,563,546 |...cocvvvviiiiiicccins [ 2,034,926,152
5. NAIC5 (a)... [OOSR 1,613,149,945 |............ 180,950,050 |....cvcvnnee 210,323,872 |.cvreenne 256,117,438 |............ 1,613,149,945 |.......... 1,839,893,561 |.evoeeecceeeecceene [ 1,715,143,835
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 483,418,315 (30, 126,212) 53,756,005 107,566,336 483,418,315 507,102,435 458,355,941
7. Total ICO 109,813,791,725 33,207,561,074 29,810,920,265 402,886,172 109,813,791,725 113,613,318,706 117,715,291,674
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 48,344,489,301 |........... 3,600,543,455 |........... 3,334,876,603 1,024,903, 326 48,344,489,301 49,635,059,479 42,716,846,421
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 8,616,705,228 588,182,724 633,025,454 |............... 218,542,432 |........... 8,616,705,228 |............ 8,790,404,931 [ [ 6,096,382,357
TO0. NAIC 3 bbbttt bbbt an s [sere s 1,650,724,192 |.........c....... 96,858,228 |.....ccceuvene. 113,700,038 |....ccovneevee 29,035,650 |............ 1,650,724,192 |........... 1,662,918,082 ..o [ereeieiens 1,624,628,659
TA. NAIC 4 ettt e et b et b b e b e b et bkt ekt ekt h et bt ettt bt ettt enetenas [rereee e 195,070,896 |.......cco.u.. (1,886,500)|...ccvveennee 3,856,533 |......ccceuune (16,271,344)|................ 195,070,896 |................ 173,056,519 [ [, 194,320,800
T2, INAIC B bbbt b bt bbbt st be s [rere e 147,185,653 |....ccoovvviiene (83,336)]...cecvenee 19,506,768 |....ceoveeereeecanne 563,079 |.ccoceeveenene 147,185,653 |............... 128,158,628 |.....coovoeeeeecerreccens frerrireee 146,782,259
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 100,337,793 122,195,043 47,794,724 100,337,793 25,937,474 98,344,552
14.  Total ABS 59,054,513,065 4,283,614,571 4,227,160,440 1,304,567,867 59,054,513,065 60,415,535,063 50,877,305,048
PREFERRED STOCK
T8, INAIC T ettt bbb bbbt ebs [se s 142,100,000 |................ 105,159,375 [..oieeceeieeccreririiees e [rereneeiniens 142,100,000 |....ccvnvnee. 247,259,375 | e [ 110,100,000
L 7Y (2P SOSROTRRPPRRSSSTSTTRITIY NORRRTRT 755,279,101 |oviene 203,299,146 |.....ccovnne. 19,928,000 |.......cccocevnvee 7,049,759 |....ccocnee. 755,279,101 | 945,700,006 |.....covvevreerrieeirieiniene [ 755,643,438
17. 75,271,927 | 79,322,281 |.oeiiee 6,599,505 |.oiuririinne 2,818,234 |..cocoeve 75,271,927 | 150,812,937 | e 69,646,927
T8, INAIC 4 oottt ettt ettt et et b e et b e e et e e e ae s e e A e st e A e st e A e R e s eRe e s e R e s s e e be s e se s e ae st eseneeteneenenensesennenen [reenereet e 7,317,302 oo 36,849,312 | e (17,689,750) ......ccuuneee. 7,317,302 oo 26,476,864 |.....coovviiciinccees [ 4,366,000
19. 37,441,557 | 25,256,696 |......cooveeeeueenne 38,209 | (367,443) ..o 37,441,557 | 62,292,602 ..o [ 25,656,984
20. 62,389,634 (3,375,000) (5,272,374) 62,389,634 53,742,260 53,867,896
21, Total Preferred STOCK ..o 1,079,799,522 446,511,810 26,565,714 (13,461,575) 1,079,799,522 1,486,284,043 1,019,281,245
22. Total ICO, ABS & Preferred Stock 169,948, 104,311 37,937,687,454 34,064,646,418 1,693,992,464 169,948, 104,311 175,515,137,811 169,611,877,968
(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 $ .o 1,635,724,869 ; NAIC2 $ ..cocoe... 5,201,213,425 ; NAIC3 $ oo 6,766,833 NAIC4 $ oo i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 994,618,904 XXX 989,737,303 4,875,097 16,441
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueuiiiiieieeeeeeeeceee ettt eseass s s seseseseasssnnas [ereseeseeeeenens 872,657,550 |............ 2,212,955,592
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 1,254,388,8% |............ 3,111,840,845
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 10,795,878 |.cooicecenne 44,231,626
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.c.eeeiieeeieeeeeeeeei et eteteee e et e st et eae s s st s et et eseaessa s s s s et esesessssssssassesesesesssssssssssesesesesnas |oeeeeseseseessenensennaes 6,750 | 360,129
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 1,143,230,170 |............ 4,496,730,642
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) ..........cccceruiiiieieeerereeeeeeeeeeieeseeesnas [eeeeeeeeeeeeas 994,618,904 |................ 872,657,550
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) 994,618,904 872,657,550

S103




-

S © ® N o o s w N

_ A
N =

3.2

3.3
4.1
4.2

STATEMENT AS OF JUNE 30, 2025 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 7,443,031,883
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 (58,434,958)
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.ovivurueueriiesesesesesisssese st sssesese s ssssssesesesssssssseaese s s s ssses e s et sssess s s et bbb s s seses et s s nseses et s sansnsesesesans ebesssstasees (860,871,733)

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 FECOGNMIZEM ........c.cveviiiiieieieeteiiieeetete ettt et et et ese st s st ssssse s e b s et st eesebe b st e e s eb et s esseses bbbt seses et e b st e et ebesesassnsesebebesans eattssietann (360,300,205)
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 (462,324,132)
AAMOTEIZATION ...ttt st s s s s e £ s £ s s e s e £ s E s E S h e e R AL E A A A AR SRRttt te eheneeb e ees (143,255)
.......... (1,401,818,342)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-6+T+8+9) .......cccuiruireieiiieieieieieieieeeetesesse st sesenns aeeesesseses 5,223,787,523

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 5,223,787,523

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvovcurueuereeeeeceeeeseseeessassesesesesessssesesesessssssssesesssssssssesasssssssssssassasas <eesssssssesesasns 3,268,448
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) ............ccocrueueiereeieceeeeieeeesecaes ceeseeeeeeeeaeenas 1,326,437
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 ............ccccoeveveieieeies coerererereeeeneens 4,594,885

3.14 Section 1, Column 18, prior year 3,268,449 .................. 1,326,437 oo 1,326,437

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 ............ccccoeveveieeeies coerererereeieeeens 4,594,885
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 3,268,449
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivirieieiieieietetetceceee et teseseas s esass eseseeaesesseseseseses et aeseseane sesseseseseseenas 1,326,437 oo 1,326,437
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 (31,954,118)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (31,954,118)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (31,954,118)
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 4,594,885
[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.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 4,594,885
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STATEMENT AS OF JUNE 30, 2025 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 CIFC-LBC MIDDLE KT CLO 2023-1 LLC

57629%FX4 ... Corp Inv Grade Equiv Bonds .......... 50,000,000 |... ..20,018,082 |............ 2,323,688 [09/05/2023 ..... 06/03/2051 ..... (17,744,492)| 171937-AA-3 . |- CLBC 2023-1A C ... . ...20,000,000 ...20,068, 180
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620%FX4 .......... Corp Inv Grade Equiv Bonds .......... |1 .ooiiiiiiiiiiiiiiiiinniiis i [, 40,000,000 |........... 39,788,000 (09/05/2023 ..... 06/03/2051 ... [eeeeeeeiiiiee e o [ 04940#-AA-9 . B LP = Class A ..occevvveeevvinnnennnes [ 1o e 40,000,000 |[........... 39,788,000
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiininnnnnnns foevinns 264,000,000 |............ 2,186,876 |.......... (53,663,241)| 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... |.eoocoreeiiiiiiiiiinnns foeeenne (55,776,165) [ 83149F-AD-6 . | SLM Student Loan Trust 2006-6 ..... |1 ...oooviiiiiiiiinniiiiiinnnns foeeeiiinns 2,186,876 |............ 2,112,924
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceoiiiiiiiiiiiiiiins fovnnenneiiiiiiieneens [oeniiinns 103,044,865 |.......... 102,498,727 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeiuveeiriiiiiiinnns foniiiiiiiis 04940#-AA-9 . B LP = Class A ..ocvveeereevinneeneens [ 1 e 103,044,865 |.......... 102,498,727
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovininniiiiiiiieenens feneiiinns 25,000,000 |........... 25,037,025 | 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 316502-AE-3 . | Fidus Re Ltd-UNSECURED .............. [1 cocoiiiiiiiiiiiiiiinns o 25,000,000 |........... 25,037,025
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-GLD12

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 15,000,000 |........... 15,007,215 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 38137M-AK-3 . J2016-12A AR ..eevveeriiiiiiieneeee [ 1 e 15,000,000 |........... 15,007,215
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 14,000,000 |........... 14,000,000 | 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |ooooeceeeiniriiiiiinns foeiiiiiiiis 186858-M0-7 . [Term Loan 2024 .........ocovvvvvcnnnnns [T oo o 14,000,000 |........... 14,000,000
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-SERIES 2015-

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,220,000 |.....oveeens 1,221,282 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 056162-AU-4 . |IA CLASS DR ....oovveeeeeiiiineeneeiee [T e 1,220,000 |..eevvennnn 1,221,282
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiiniininins |oovininniniiiiiiieenns foeeenn, 106,012,226 |......... 106,012,226 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooccveeiniiiiiiiinns foeiiiiiiiis 515095-MI-6 . |-eeereeeeeeeeiiiie e [ 1 [ 106,012,226 |......... 106,012,226
Evergreen Basket of Long Fixed Rate

57620%AE1 .......... ABS Bank Loans and Corporate Bonds |1 .........ccccooviiiiinninnnnnns |oevinns 100,000,000 |........... 12,000,000 |........... (6,850,425) [ 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ccocoreeiiriiiiiinnnns foeeenne (18,868,197)[ 316502-AE-3 . | Fidus Re Ltd-UNSECURED .............. [1 cocoiiiiiiiiiiiiiiiiiiiiins o 12,000,000 |........... 12,017,772
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-BABSN 2015-1A

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,322,003 |............ 3,322,717 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.ooeeceeeiriiiiiiiinns foeiiiiiiiis 056162-AN-0 . JAR ..oooiiiiiiiieeiiiiineeeeiiieeeeeen [T e 3,322,008 |............ 3,322,717
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 33,000,000 |........... 32,825,100 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eeoecveeiririiiiiinns foeiiiiiiiis 04940#-AA-9 . B LP = Class A ..occevveeeevninnnnnnnns [ 1o e 33,000,000 [........... 32,825,100
Evergreen Basket of Long Fixed Rate Higher Education Funding-SERIES

57620%AE1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 1,606,080 |............ 1,932,658 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eeoeieeeiniiiiiiiinns foeiiiiiiiis 429827-AR-9 . J2004-1 CLASS B ...ooovvvvieeeneiinens [ 1o e 1,606,080 |............ 1,932,658
Evergreen Basket of Long Fixed Rate JPMorgan Chase & Co-SENIOR

57620%AE1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 3,624,675 |............ 3,567,862 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 46647P-AR-7 . JUNSECURED ........ccovvvviuvrnenneniinnns [T oo e 3,624,675 |............ 3,567,862
Evergreen Basket of Long Fixed Rate

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 50,000,000 |........... 50,132,550 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.ooeeceeeiriiiiiiiinns foeiiiiiiiis 75000K-AN-7 . | RR 25 Ltd-RRAM 2023-25A AR ........ [1 cccreiiiiiiiiiiiiiiiiien [ 50,000,000 |........... 50,132,550
Evergreen Basket of Long Fixed Rate WACHOVIA STUDENT LOAN TR-WSLT 2005-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .........ccccoovviiininnnnnnns |oevinnns 100,000,000 |............ 3,787,375 |......... (15,010, 125) [ 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ccocoreeiiriiiiiinnnns foeeenne (18,868,197)[92977H-AG-3 . |1 B ..ooevvirriiiniiiiiiiiineeiineeeees [T o 3,787,375 |............ 3,858,073
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 55,000,000 |........... 55,003,300 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeiuveeiriiiiiiinnns foniiiiiiiis 06764A-AC-4 . JAA A v [T [ 55,000,000 [........... 55,003,300
Evergreen Basket of Long Fixed Rate BETHPAGE PARK CLO LTD-BETHP 2021-1A

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 3,250,000 |............ 3,254,085 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 087598-AE-8 . [0 .evvvveeeinriierneiiiiiieeeeeiiiieenees [T e 3,250,000 [............ 3,254,085
Evergreen Basket of Long Fixed Rate SLC STUDENT LOAN TRUST 2-SERIES 07-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiininniiins fooniinnineiiiiiiieens foeeiiiiinns 686,841 |........ce.. 647,459 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeiuveeiriiiiiiinnns foniiiiiiiis T84424-AE-3 . |1 CLASS B ..evveveeeiinieceeciinneeeens [ 1 e 686,841 ... 647,459
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 5,007,685 |............ 4,908,498 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 62983P-AB-1 . | Nakilat Inc-SECURED 144A ............ [1 cooiiiiiiiiiiin o 5,007,685 |[............ 4,908,498
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%AD3 ... ABS Bank Loans and Corporate Bonds ..41,000,000 |...........40,782,700 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... 04940#-AA-9 . |3 LP - Class A ... ...41,000,000 ...40,782,700
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoevviiiiinnnnnnnns |oeninns 100,000,000 |........... 32,000,000 |........... 13,484,631 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oovvnnnnnnniiiiiiienns foeeenne (18,562,761)  316502-AE-3 . |Fidus Re Ltd-UNSECURED .........cccc. |1 weoiiiiiiiiiiiiiiiiiiinenees | 32,000,000 [........... 32,047,392
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629*AF8 .......... |ABS Bank Loans and Corporate Bonds ..45,000,000 |...........44,761,500 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 04940#-AA-9 . |3 LP - Class A ... ...45,000,000 ...44,761,500
Evergreen Basket of Long Fixed Rate CIFC Funding 2016

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 14,087,177 |.ccevveens 14,061,144 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis A7180T-BL-5 . (1A AR3 w.eveeiiiiiiiiiccccciiceeeeee [ T s o 14,087 177 |.eeveennn 14,061,144
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*AF8 .......... |ABS Bank Loans and Corporate Bonds ...2,038,949 |............ 2,067,837 [06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 640337-AB-9 . [2015-3A CLASS B .... 2,038,949 ....2,067,837
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 5,060,000 |............ 5,067,352 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 92917A-AE-6 . | Voya CLO Ltd-SERIES 18-1A CLASS B [1 ..cevvveriiiiiiiieiieiiiiies [ 5,060,000 |.....oeeennn 5,067,352
Evergreen Basket of Long Fixed Rate Symphony CLO XXIX Ltd-SYMP 2021-29A

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiininnnnnins Jooviiiniiniiiiiiieeens feeeiiiinns 3,150,000 |............ 3,152,662 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 87168G-AG-4 . [0 .evvvveeeiriieeneeeiiiieeneeeiinieeeees [T e 3,150,000 [............ 3,152,662
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-HORGN 2017-1A CR

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnis fooviiiniiiiiiiiiienees foeeiiiinns 3,200,000 |............ 3,203,190 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oovennnnnnniniiiiiinns [ 338360-AG-4 . oo [T e 3,200,000 [............ 3,203,190
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinnnnnnnns |oevinns 100,000,000 |............ 5,000,000 |.......... (13,589,261)| 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oovvininnnniiiiiiienns foeeenne (18,562,761) [ 04940#-AA-9 . [3 LP - Class A ....ooevvvvvineeeenennes | 1 e 5,000,000 |...evveennns 4,973,500
Evergreen Basket of Long Fixed Rate

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccviiiiinniniiiins |ovviiinnniiiiiiiiiiiiens foeeiiinns 6,000,000 |............ 6,008,886 | 06/28/2023 ..... 12/28/2042 ... Interest Rate Swap ~ OTC ....ccooeee Joovieinnnniniiiiiiininns foeiiiiiiiiiiiiciis 316502-AE-3 . | Fidus Re Ltd-UNSECURED ............. [T .iccoiiiiiiiiiininiiiiiinns o, 6,000,000 |............ 6,008,886
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-2 Ltd-TICP 2016-6A

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,600,000 |............ 1,602,672 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnnniniiiiiiens foeiiiiiis 87246M-AN-2 . JCR2 ...evveeeiiiiiiiiee e [T e 1,600,000 |............ 1,602,672
Evergreen Basket of Long Fixed Rate CenterPoint Properties T Senior

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,575,000 |............ 8,396,606 |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 [............ 8,396,606
Evergreen Basket of Long Fixed Rate Allegro CLO XI Ltd-ALLEG 2019-2A

57620%AHA .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 82,000,000 |........... 82,033,374 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniiiiiiinens [ 01750H-A0-5 . JATAR .eevveiieeiiiieeeceeiieeeeeeeee [T e 82,000,000 [........... 82,033,374
Evergreen Basket of Long Fixed Rate BlueMountain CLO 2015-4 -SERIES 15-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiinnnnnnins |oeninns 100,000,000 |........... 20,000,000 |............ 1,440,859 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oevvnninnnniiiiiiienns foeeenne (18,562,761) [ 09628N-AQ-5 . [4A CLASS AR ......cevvveeevvinneeenes | 1 | 20,000,000 |........... 20,003,620
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-SERIES 19-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 12,050,000 |........... 11,736,808 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnnniniiiiiiens foeiiiiiis 64031D-AB-6 . [BA CLASS B ....oovuevvieeeeiiiiieceeens [T e 12,060,000 |........... 11,736,808
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-SERIES 15-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,905,355 |............ 1,829,470 {06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 63930F-AC-4 . |1 CLASS B ..evveeeeeierieeeeeiiiieeeees [ 1 e 1,905,355 |............ 1,829,470
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2017--SERIES 17-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 6,750,000 |............ 6,755,562 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniiiiiiinens [ TT341D-AE-7 . JBA CLASS B .ooooieiieeciciiiiieeeeees [T e 6,750,000 |.....oeeennn 6,755,562
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 3,200,000 |............ 3,203,472 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininnnniiiiiiieens o 48250R-BN-5 . | KKR CLO 12 Ltd-KKR 12 BR2 .......... [1 coccerriiiiiiiiiiiiiiiiinns e 3,200,000 [............ 3,203,472
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 20,000,000 |........... 19,894,000 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniniiiiiiens foeiiiiiis 04940#-AA-9 . B LP = Class A ..occevveeeeviinnnennnns [ 1o e 20,000,000 |........... 19,894,000
Evergreen Basket of Long Fixed Rate CIFC Funding 2016-1 Ltd-CIFC 2016-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 35,000,000 |........... 34,935,320 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oevvinnnenniiiiiiiiens foniiiiiis A7180T-BL-5 . (1A AR3 ..evveeiiiiiiiiccccciiceceeee [ T o 35,000,000 |........... 34,935,320
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 4,112,088 |............ 4,211,339 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininnininiiiiiiens [ 032095-AH-4 . | Amphenol Corp-SENIOR UNSECURED ... [1 ..ccvveriiiiiiiiiiiiiiiiinns o 4,112,088 |............ 4,211,339
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 07-

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiinniniiins fooinnnnnns 50,000,000 |........... 18,672,160 |............ 8,618,351 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....cccoee |oerviiinnininiiiiiiens foreeenenns (9,281,382) [66704J-CB-2 . |1 CLASS B ..eoeevuvvveeneeeiiiieeeeennns | 1 s 18,672,160 |........... 17,899,733
Evergreen Basket of Long Fixed Rate

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 5,600,000 |............ 5,371,728 (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 5,371,728
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES 17-

57629%AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 3,100,000 |............ 2,901,246 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 63940A-AD-0 . |4A CLASS B ... ... 3,100,000 .... 2,901,246
Evergreen Basket of Long Fixed Rate Clover CLO 2021-

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 10,000,000 |............ 9,937,230 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininnininiiiiiiens [ 18914K-AA-0 . [AR .eeeeeeiiiiiiiieeeiieeeececieeeee [ T o 10,000,000 |............ 9,937,230
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57629%AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 2,500,000 |............ 2,503,373 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 13876J-AE-2 . [1RAB ... ... 2,500,000 ... 2,503,373
Evergreen Basket of Long Fixed Rate

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiniinninin Joonininiiiiiiiiiieeees foeeiiiinns 6,400,000 |............ 6,408,390 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniniiiiiiens foeiiiiiis T7342(-AC-4 . | Rockford Tower CLO 2018-2 Ltd ..... [1 .occerreriiiiiiiiiiiiiiiiinns e 6,400,000 |.....oeeunnn 6,408,390
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57629%AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. 8,050,000 |............ 8,058,348 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 06760G-AC-5 . [CLASS B . . ....8,050,000 ....8,058,348
Evergreen Basket of Long Fixed Rate Barings Loan Partners

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiiiininins foovnnnnnns 50,000,000 |........... 40,000,000 |........... 30,721,018 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 06764A-AC-4 . A A v [T [ 40,000,000 |........... 40,002,400
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 10,000,000 |............ 9,947,000 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveininnnniniiiiieens [ 04940#-AA-9 . B LP = Class A ..occevveeeevninnnennnes [ 1o e 10,000,000 |............ 9,947,000
Evergreen Basket of Long Fixed Rate

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 3,400,000 |............ 3,404,355 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 75009P-AE-7 . |Rad CLO 12 Ltd-RAD 2021-12A C ..... [1 cooerveiiiiiiiiiiiieiiiinns o 3,400,000 [............ 3,404,355
Evergreen Basket of Long Fixed Rate

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 6,067,089 |............ 6,313,558 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnniiiiiiiiens o 46149M-AA-4 . | Invesco CLO Ltd-INVCO 2021-2A A .. [1 .occveiiiiiiiiiinieiiiinn o 6,067,089 |............ 6,313,558
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceiiiiiiinniniiiss fooinnnnnns 50,000,000 |........... 24,500,000 |........... 15,222,465 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....cccoee |oereiinninnieiiiiiiens foreeennns (9,281,382) [ 06760W-AG-1 . [IA B oevvveeeeeiiiiieeeeiiiiceeeeenee | 1 s 24,500,000 |........... 24,503,847
Evergreen Basket of Long Fixed Rate Clover CLO 2021-1 LLC-CLVR 2021-1A

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 10,000,000 |............ 9,937,230 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnniiiiiiiiens o 18914K-AA-0 . [AR eeeeieiiiiiiiceiciieececeeeeee [ T o 10,000,000 |............ 9,937,230
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 20,000,000 |........... 20,001,200 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 06764A-AC-4 . JAA A v [T e 20,000,000 |........... 20,001,200
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiniinniiiiss fooinnnnnns 50,000,000 |........... 40,000,000 |........... 30,506,618 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....cccoee |oereiinninnieiiiiiiens foreeennns (9,281,382) [ 04940#-AA-9 . [3 LP - Class A ....eovvvvvinvnennennnes | 1o s 40,000,000 |........... 39,788,000
Evergreen Basket of Long Fixed Rate Greywolf CLO V Ltd-GWOLF 2015-1A

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 7,223,542 |.ccunnennn 7,228,079 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 39808P-AN-6 . JAR ....evviiieiiiiiiiiie e [T e 7,223,582 |.uveennnn 7,228,079
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 5,650,285 |............ 5,499,072 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oovennnnnnniniiiiiinns [ 05389L-AB-9 . Note B7 ....ceevvvrriiiiiiiiniiiiieens [T e 5,650,285 |............ 5,499,072
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared 6T Loan Financing | Ltd ~SERIES

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiiiininnnnns |oevinns 350,000,000 |............ 3,121,377 |........ (127,178,356)| 09/11/2023 ..... 06/10/2051 ... feeeeeeiiiiieeeeieiee e o 118,506 |........ (130, 182,957) | 36248M-AJ-6 . [2013-1A CLASS AR .....cccvvvverervicns |1 i o 3,002,872 |............ 3,004,601
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared KREOCS LENDING | LLC - Senior

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiicinniiiiiiins fonnnnnniiiiiiiiienenns |oveiinnns 234,880,023 |.......... 234,880,023 [09/11/2023 ..... 06/10/2051 ..oee |oeeeeieiiiiieeeeeiiiiie e eeeeiis oiieeie i e 49232#-MM-2 . [Secured Term Facility .....ooooove |1 ciiiiiiiiiiiiiiiiiiiiiiienns o, 234,880,023 |.......... 234,880,023
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Atlas Senior Loan Fund X-SERIES 18-

57629*GGO .......... |ABS Bank Loans and Corporate Bonds ...8,901,948 |............ 8,905,277 [09/11/2023 ..... 06/10/2051 ..... 04941Y-AC-3 . |11A CLASS A1L . ....8,901,948 ....8,905,277
Evergreen Basket of Long Fixed Rate RRPF Engine Leasing Ltd Senior

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 23,989,134 |........... 23,878,272 | 09/11/2023 ..... 06/10/2051 ..... G7332#-AG-8 . [SecUred .........coccvverriiiiinieiinnns [ 2 eiiiiiiiiiiiee e 23,989,134 |........... 23,878,272
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST 2-SERIES 06-

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,120,397 |.......... 2,062,395 | 09/11/2023 ..... 06/10/2051 ..... 78443G-AJ-4 . |7 CLASS B ..evveeeeeiiiieeieciiineeeens [ 1 e 2,120,397 | 2,062,395
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiies foonininnniiiiiiieenens foneiiinns 66,000,000 |........... 66,000,000 |09/11/2023 ..... 06/10/2051 ..... 186858-M0-7 . [Term Loan 2024 .........oevvvvvvcnnnnns [T oo o 66,000,000 |........... 66,000,000
Evergreen Basket of Long Fixed Rate Green Brick Partners, In Senior

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 8,884,800 |............ 8,639,464 (09/11/2023 ..... 06/10/2051 ..... 302709-A#-8 . Unsecured Notes ........cccovvueennes [T oo e 8,884,800 |............ 8,639,464
Evergreen Basket of Long Fixed Rate Clover CLO 2021-1 LLC-CLVR 2021-1A

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,000,000 |............ 4,968,615 09/11/2023 ..... 06/10/2051 ..... 18914K-AA-0 . [AR weeeeeeiiiiiieciiieieececneeeee [ T e 5,000,000 |...evveennns 4,968,615
Evergreen Basket of Long Fixed Rate

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiinninnnnnns |oevinns 225,000,000 |........... 70,076,222 |.......... (14,274,630)| 09/11/2023 ..... 06/10/2051 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 |1 ..ooeiiiiiiiiiiiiiiiiiiien feees 70,000,000 |........... 70,235,060
Evergreen Basket of Long Fixed Rate FIRST EAGLE DIRECT LENDING V-B, LLC

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 92,947,095 |........... 92,947,095 |09/11/2023 ..... 06/10/2051 ..... 32008Z-MM-6 . |- Secured Revolving Loan Facility . [1 ...cccoooiiiiiiiiiiiiiiinns s 92,947,095 |........... 92,947,095
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 4,000,000 |............ 4,000,000 |09/11/2023 ..... 06/10/2051 ..... 186856-M0-7 . [Term Loan 2024 .........oovvvvvnnnnnnes [T oo o 4,000,000 |...evveeennn 4,000,000
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2013-2 —QHALF

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 25,000,000 |........... 25,030,575 | 09/11/2023 ..... 06/10/2051 ..... 67104L-AF-4 . J2013-2A BR ..oooonivrieieiiiiiieeenens [T e 25,000,000 |........... 25,030,575
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1I-0AKC 2016-

57629%GF2 ... ABS Bank Loans and Corporate Bonds ..35,000,000 |...........35,112,000 [09/11/2023 ..... 06/10/2051 ..... 67110N-BB-0 . |13A A1R2 ...35,000,000 ...35,112,000
Evergreen Basket of Long Fixed Rate

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinniinnnns |oevinns 300,000,000 |........... 15,101,548 |.......... (95,982,921)[09/11/2023 ..... 06/10/2051 ..... 482500-AJ-4 . | KKR CLO 14 Ltd-KKR 14 BR .........o. [ 1 coeriiiiiiiiien [ 15,000,000 |........... 15,018,900
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-SERIES 15-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 1,002,819 |..ceveeennne 962,879 |09/11/2023 ..... 06/10/2051 ..... 63930F-AC-4 . |1 CLASS B ..eevveeeeieiieeeeciiiieeenns [ 1 e 1,002,819 |.evveeennnne 962,879
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings OLO Ltd 2018-1-SERIES 18-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 7,411,214 (... 7,412,697 (09/11/2023 ..... 06/10/2051 ..... U N 06760G-AA-9 . JCLASS AT .eevveiieiiiiiiiieceiieeens [T e 7411214 [ 7,412,697
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Canyon CLO 2021-4 Ltd-CANYC 2021-4A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 15,976,840 |........... 16,524,321 (09/11/2023 ..... 06/10/2051 ..... 13B77P-AA-5 . [A oo | T o 15,976,840 |........... 16,524,321
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiinniinnnins fooviiiniiniiiiiiieenns foeennne 120,000,000 |......... 120,000,000 |09/11/2023 ..... 06/10/2051 ..... 186858-M0-7 . [Term Loan 2024 .........oovvvvvinnnnnes [T oo o 120,000,000 |......... 120,000,000
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 15,361,351 |........ee 15,269,989 (09/11/2023 ..... 06/10/2051 ..... 04940#-AA-9 . B LP - Class A ..occevveeeevninnnnnnnns [ 1o e 15,351,351 |.......... 15,269,989
Evergreen Basket of Long Fixed Rate CARLYLE US CLO 2019-4 LT-CGMS 2019-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 23,882,560 |........... 25,024,275 |09/11/2023 ..... 06/10/2051 ..... 14317V-A0-3 . [AA ATIR e [ T o 23,882,560 |........... 25,024,275
Evergreen Basket of Long Fixed Rate Clover CLO 2021-1 LLC-CLVR 2021-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 25,000,000 |........... 24,843,075 | 09/11/2023 ..... 06/10/2051 ..... 18914K-AA-0 . [AR weeeeieiiiiiiiieciiieeeececieeeees [ T o 25,000,000 [........... 24,843,075
Evergreen Basket of Long Fixed Rate EDvestinU Private Educat-SERIES 19-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 16,117,694 |........... 15,462,692 (09/11/2023 ..... 06/10/2051 ..... 28166G-AB-1 . |A CLASS B ..evveeeeeiiiiieeeeeiieieenens [ 1 e 16,117,694 |........... 15,462,692
Evergreen Basket of Long Fixed Rate Ares LXI11 CLO Ltd-ARES 2022-63A

57629%GES ... ABS Bank Loans and Corporate Bonds ..13,610,713 |........... 14,156,014 [09/11/2023 ..... 06/10/2051 ..... 039937-AA-5 . JA1A ... ...13,610,713 ... 14,156,014
Evergreen Basket of Long Fixed Rate ABPCI DIRECT LENDING FUN-ABPCI

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 20,000,000 |........... 20,095,300 |09/11/2023 ..... 06/10/2051 ..... 000842-AA-2 . [2023-15A AT ..ooevviiiieiiiiiieeeeeen [T e 20,000,000 |........... 20,095,300
Evergreen Basket of Long Fixed Rate Silver Point Clo 3 Ltd-SPCLO 2023-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 10,000,000 |........... 10,079,010 | 09/11/2023 ..... 06/10/2051 ..... 827925-AE-8 . IBAB ..ceiiiiiiiiiieeeeeieeeee [T [ 10,000,000 |........... 10,079,010
Evergreen Basket of Long Fixed Rate Navigator Aircraft ABS L-NAVTR

57629%GES ... ABS Bank Loans and Corporate Bonds ...9,962,652 |............8,778,321 [09/11/2023 ..... 06/10/2051 ..... 63943B-AA-1 . [2021-1 A .... 9,962,652 ....8,778,321
Evergreen Basket of Long Fixed Rate

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 10,000,000 |........... 10,053,870 |09/11/2023 ..... 06/10/2051 ..... 69121M-AC-4 . | OR 2023-14A B-0R 2023-14A B ........ [1 cccevreeriiiiiiiiiiiiiiien [ 10,000,000 |........... 10,053,870
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeviiiiininnnnnns |oevinns 250,000,000 |........... 30,076,839 |.......... (63,924,184)|09/11/2023 ..... 06/11/2051 ..... 186858-M0-7 . [Term Loan 2024 .........ooovvvvvnnnnnns [T oo o 30,000,000 |........... 30,000,000
Evergreen Basket of Long Fixed Rate X WH REDF2-TSE SELLER, LLC - Term

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 12,256,096 |........... 12,256,096 (09/11/2023 ..... 06/11/2051 ..... 96269#-M-9 . JLoan Facility ...oovvvimnvnnnniiins [ 1o e 12,256,096 |........... 12,256,096
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 3,000,000 |............ 2,984,100 [09/11/2023 ..... 06/11/2051 ... 04940#-AA-9 . |3 LP - Class A ..oocovveereeviinnnenees [T oo o, 3,000,000 |............ 2,984,100
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Nelnet Student Loan Trus-NSLT 2019-
57629%GD7 ... ABS Bank Loans and Corporate Bonds 7,450,000 |............ 6,918,390 | 09/11/2023 ..... 06/11/2051 ..... 64034C-AB-5 . |1A B .. . ... 7,450,000 ....6,918,3%
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 65,000,000 |........... 65,003,900 (09/11/2023 ..... 06/11/2051 ..... 06764A-AC-4 . JAA A v [T [ 65,000,000 [........... 65,003,900
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 16,000,000 |........... 16,000,000 | 09/11/2023 ..... 06/11/2051 ... 186858-M0-7 . [Term Loan 2024 .........oeovvvvvnnnnns [T oo o 16,000,000 |........... 16,000,000
Evergreen Basket of Long Fixed Rate
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 5,412,024 |............ 5,421,763 [09/11/2023 ..... 06/11/2051 ..... 282523-AH-2 . | 1828 CLO Ltd-GUGG4 2016-1A A1S1 .. [1 .ocveeiiiiiiiiiiieiiiine o 5,412,024 |............ 5,421,763
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 17,960,500 |........... 17,923,501 (09/11/2023 ..... 06/11/2051 ..... 067600-AU-3 . [TA CR ..eevveiiiiiiieeriiiiieeeeeiinne [ 2 i fe 17,960,500 |........... 17,923,501
Evergreen Basket of Long Fixed Rate
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 12,800,000 |........... 12,673,421 (09/11/2023 ..... 06/11/2051 ..... 06762T-AG-6 . | Babson CLO Ltd/Cayman Islands ..... [2 ....ooooviiiiiiinniiiiininnnns foninis 12,800,000 |........... 12,673,421
Apollo Asset-Backed Finance Lending
Evergreen Basket of Long Fixed Rate Company, L.P.-Class B Senior
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiniiiiii Jooviiniiee e feeeeeies 61,000,000 |........... 61,000,000 |09/11/2023 ..... 06/11/2051 ..... 03770%-AC-6 . |Unsecured Delayed Draw Notes ....... [2 ..oooiiiiiiiiiiiiiiinnnns o 61,000,000 |........... 61,000,000
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2020-
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiiinniniis Joviiiiieei e feeeeiiis 2,400,000 |............ 2,380,759 (09/11/2023 ..... 06/11/2051 ..... 05683E-AU-6 . [2A DR ..eeeeiiieieeeeiiiieeee s [ 2 e feeeeee 2,400,000 |[............ 2,380,759
Evergreen Basket of Long Fixed Rate CIFC Funding 2019-1V Ltd-CIFC 2019-
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 14,572,936 |........... 15,000,000 | 09/11/2023 ..... 06/11/2051 ..... ATA82X-AL-5 . [AA ATR oo | T e o 14,572,936 |........... 15,000,000
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1[-0AKC 2016-
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiniininie Joviiiieei e feeeeiiis 6,000,000 |........c... 6,019,200 |09/11/2023 ..... 06/11/2051 ..... B7110N-BB-0 . [13A ATR2 ....oeeeieiiiiiiiecieeees [ 1 e 6,000,000 |-....ovennns 6,019,200
Evergreen Basket of Long Fixed Rate Sound Point CLO Il Ltd-SNDOPT 2013-
57629*GC9 ... ABS Bank Loans and Corporate Bonds ...8,009,942 |........ (115,107,630) [ 09/11/2023 ..... 06/11/2051 ..... 83608G-AQ-9 . |1A AR ....8,000,000 ....8,006,384
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 32,000,000 |........... 32,001,920 | 09/11/2023 ..... 06/11/2051 ..... 06764A-AC-4 . JAA A .o [T [ 32,000,000 |[........... 32,001,920
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Joviiiinee e feeeeeies 90,000,000 |........... 90,026,190 (09/11/2023 ..... 06/11/2051 ..... 067925-AC-1 . [2024=11A A woooeiiiiiiiiiieeeeees [ 1 e 90,000,000 |........... 90,026, 190
PCRED LENDING |11 LLC, PCRED
LENDING |11 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 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 61,599,443 |........... 61,599,443 |09/11/2023 ..... 06/11/2051 ..... 69324#-MN-7 . [Series 2020-2 .......cooecreeeeeeiiiins [ 1 e [ 61,599,443 |........... 61,599,443
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared OHA Credit Partners XII1-0AKC 2016~
57629*GC9 ... ABS Bank Loans and Corporate Bonds 9,000,000 |............ 9,028,800 |09/11/2023 ..... 06/11/2051 ..... 67110N-BB-0 . |13A A1R2 ...9,000,000 ....9,028,800
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Babson CLO Ltd/Cayman |s-BABSN
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiiinniniis Joviiiiieei e feeeeiiis 3,200,000 |............ 3,205,904 |09/11/2023 ..... 06/11/2051 ..ooo [evveiiiiiiiiie s e [ 06762J-AE-3 . [2021-2A C ..oooeviiinieeeieiieeeeeees [ 1 e e 3,200,000 |[............ 3,205,904
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 32,845,845 |........... 25,976,187 [09/11/2023 ..... 06/11/2051 ..ooo [evreiiiiiiiiie e e [ 341081-FR-3 . |Florida Power & Light Co-SECURED . [1 ...eoeviiiiiiiiiiiiiiiiiiiens feeeeeee 32,845,845 |........... 25,976,187
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared MASSMUTUAL HLDG LLC PROMISSORY NOTE
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiinii Joviiiiiei e feeeeiies 40,000,000 |........... 40,113,665 [09/11/2023 ..... 06/11/2051 ..ooo [evveiiiiiiiiie s e [ 576328-BB-9 . |..ecvrriiiiiiiiiiiie i [ 2 e [ 40,000,000 |........... 40,113,665
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Hayfin Kingsland XI Ltd-HAYFN 2019-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeviiiiiiininninie Joviiinieee e feeeeiiiis 5,330,000 |............ 5,335,010 (09/11/2023 ..... 06/11/2051 ..ooo [evveiiiiiiiiie s e [ 42086N-AJ-7 . JRA BR ..eeeeeiiieiiee e [T e 5,330,000 |[............ 5,335,010
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininniniis Joviiiiieee e feeeeiiiis 4,300,000 |............ 4,307,615 [09/11/2023 ..... 06/11/2051 ..ooo [evreiiiiiiiiie e e [ 67707L-AJ-7 . | Oak Hill Credit Partners ........... [1 oo [ 4,300,000 |[............ 4,307,615
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii fooviiiiiec e feeeeiies 40,000,000 |........... 40,000,000 |09/11/2023 ..... 06/11/2051 ..ooo [evreiiiiiiiiie e e [ 515095-MI-6 . |-eevveeeeeeiiiieiee e [T e 40,000,000 |........... 40,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared 0CP CLO 2019-16 Ltd-SERIES 19-16A
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeeeriiiiiinnnnnnns foerenns 325,000,000 |.......cc... 5,899,994 |........ (118,347,579)| 09/11/2023 ..... 06/11/2051 ..oco [eveeiiiiiiiiiee e e 99,994 |........ (124,149,244) | 675700-AP-6 . [CLASS CR .....eevveeeeeieiiiieeeeeiene | 1o e 5,800,000 |-...evvennns 5,801,665
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 .......ccceeeeiiiiiiiinnriiii foviiiieee e feeeeiis 12,000,000 |........... 12,009,528 (09/11/2023 ..... 06/11/2051 ..ooo [evveiiiiiiiiie s e [ RTI-AE-T . oo [ 1o e 12,000,000 |........... 12,009,528
PCRED LENDING |11 LLC, PCRED
LENDING |11 SPE | LLC and PCRED
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared LENDING |11 OFFSHORE LTD. ,~Term Loan
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiinic Joviiniiei e feeeeeies 33,796,978 |........... 33,796,978 | 09/11/2023 ..... 06/11/2051 ..ooo [erreiiiiiiiiie i e [ 69324#-M1-9 . [Series 2019-1 .....oooiriiiinnnnniicns [T o e 33,796,978 |........... 33,796,978
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Sound Point CLO XXV Ltd-SNDPT
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooeiiiiiiiiiniiiii Joviiiiiec e feeeeeiis 60,000,000 |........... 60,033,360 (09/11/2023 ..... 06/11/2051 ..ooo [erveiiiiiiiiie i e [ 83614X-A0-4 . [2020-1A AR ...oooiiiiiiiiiiiiieeeens [ 1 e [ 60,000,000 |........... 60,033,360
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Middle Market Lo-BIMLP
57629*GB1 .......... |ABS Bank Loans and Corporate Bonds ..40,000,000 |...........40,011,640 [09/11/2023 ..... 06/11/2051 ..... 067925-AC-1 . 2024-11A A ... ...40,000,000 ...40,011,640
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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 Loan Funding 2013-2 ~OHALF

57629*GB1 .......... [ABS Bank Loans and Corporate Bonds |1 .. ..20,250,039 |........... 20,263,222 (09/11/2023 ..... 06/11/2051 ..... 67104L-AE-7 . [2013-2A AR . ...20,250,039 ... 20,263,222

Apollo Asset-Backed Finance Lending

Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared (Company, L.P.-Class B Senior

57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceovvriiiiiiiinniinii Joviiiiee e feeeeiies 54,000,000 |........... 54,000,000 (09/11/2023 ..... 06/11/2051 ..ooo [evreiiiiiiiiie e e [ 03770%-AC-6 . |Unsecured Delayed Draw Notes ....... [2 ..ooooiiiiiiiiiiiiiiinnnnns o 54,000,000 |........... 54,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii fooviiiiiec e [ 44,964,944 |........... 44,927,623 |09/11/2023 ..... 06/11/2051 ..ooo [eveeeiiiiiiiie s e [ 25255A-AA-4 . | DCF 2019-1A A ..oooeiiiiiiiieiiiis [ 1 [ 44,964,944 |........... 44,927,623
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared KREOCS LENDING | LLC - Senior

57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii Jooviininei e feeeeiies 15,610,944 |........... 15,610,944 (09/11/2023 ..... 06/11/2051 ..ooo [erveiiiiiiiiiei i e [ 492324-MM-2 . [Secured Term Facility ........occooee [ 1 oo e 15,610,944 |........... 15,610,944
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Crestline Denali CLO XVI-DEN17

57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Joviiiiiei e feeeeiiis 47,650,000 |........... 47,697,459 |09/11/2023 ..... 06/11/2051 ..ooe [ereeeiiiiiiiie e e [ 22616T-AQ-9 . [2018-1A BRR ..o [ 1 e 47,650,000 |........... 47,697,459
Evergreen Basket of Long Fixed Rate OHA Credit Partners XVI-0AKC 2021-

57629% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeiiiiiiiincnniiss Jooviinnes 55,000,000 |........... 28,000,000 |........... 17,829,538 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |ooooecoemrieriiiiiinns foeeeenne (10,262,414) | 67115L-AJ-3 . [16A AR ..eeveeeeeiiiiiiieeceiieeeeees | T o 28,000,000 |........... 28,091,952
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiniininie Joviiiieei e feeeeiiis 4,560,842 |............ 4,425,567 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiiinns foeeiiiis 78442G-PL-4 . J4 CLASS B oo [ 1 e 4,560,842 |............ 4,425,567
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2018--SERIES 18-

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Joviiiiieee e feeeeiiis 7,500,000 |............ 7,513,958 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiriiiiiinns foeeiiis T73420-AC-7 . 1A CLASS B oo [ 1 e 7,500,000 |..eeveennns 7,513,958
Evergreen Basket of Long Fixed Rate Newark BSL CLO 1 Ltd-NBCLO 2016-1A

57629% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeevviiiiiiininnnnii Joviiiiieee e feeeeiiis 6,900,000 |............ 6,905,768 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeerriiiiiiiiies foeiiiis 65023T-AK-8 . AR ...eeeeeieiiiiiiieee e [T e 6,900,000 |-...evvennns 6,905,768
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57629% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceovvriiiiiiiinniinii Joviiiiee e feeeeiies 17,000,000 |........... 17,110,891 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeeriiiiiiiiinns foeeiiis 381742-AC-9 . [2019-42RA AR ... [ 1 [ 17,000,000 |........... 17,110,891
Evergreen Basket of Long Fixed Rate

57629%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiinninniics Jooviinees 60,000,000 |........... 18,500,000 |............ 7,304,768 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.eoeccieiiiiiiiiiiinns foeeene (11,195,361) [ 50188G-AX-1 . | LCM XVII1 LP-LCM 18A AR ....ccoeee | 1 oo oo 18,500,000 |........... 18,500, 130
Evergreen Basket of Long Fixed Rate WYERS PARK CLO LTD-MYERS 2018-1A A2

57629%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininniniis Joviiiiieee e feeeeiiiis 2,000,000 |............ 2,001,036 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeerriiiiiiiinns foeiiiis B2848F-AC-6 . |..oecvveereeeiiiiniiiee e [T e 2,000,000 |-..eeveennns 2,001,036
Evergreen Basket of Long Fixed Rate

57629%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiinninie Joviiiiieee e feeeeiiiis 4,249,607 |............ 4,352,694 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 25654#-AA-0 . | Dodger Tickets LLC Senior Secured |1 ...c.oooviiiiiiieniiiiiinnns o 4,249,607 |............ 4,352,694
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57629%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiniiiiii Jooviiiiiei e feeeeeies 40,194,608 |........... 40,399,560 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiinns foeeiiiis 3B17IN-AB-0 . [2024-T1A A oo [ 1 [ 40,194,608 |........... 40,399,560
Evergreen Basket of Long Fixed Rate Sounds Point CLO IV-R LT-SERIES 13-

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiinnniiiics foeviinnes 55,000,000 |........... 12,356,238 |............ 2,128,293 | 04/11/2028 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |ooooecoemrieriiiiiinns foeeeenne (10,227,982) | 83609Y-AC-0 . [3RA CLASS A ..oeooueiiieeeiiiiiieeeees | T e o 12,356,238 |........... 12,356,275
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiinnnnii Joviiiiieeeieiieeeees feeeeiiis 1,820,128 |.....oeeees 1,780,335 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiiinns foeeiiiis 784426-0A-7 . |6 CLASS B ..eeeeeeeeiiieeeeeeeeees [ 1 e 1,820,128 |.eeeeenns 1,780,335
Evergreen Basket of Long Fixed Rate ABPCI Direct Lending Fun-ABPCI

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 15,000,000 |........... 15,134,010 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 000849-AC-3 . [2023-16A B ....ccoeueeeeeeeriiiieeeees [ 1 i e 15,000,000 |........... 15,134,010
Evergreen Basket of Long Fixed Rate

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 15,000,000 |........... 15,044,325 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiiinns foeeiiiis 481952-AA-7 . | KKR CLO 50 Ltd-KKR 2024-50A A ..... [1 .ccorriiiiiiiiiiiiiiiiens foeeee 15,000,000 |........... 15,044,325
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiininniniis Joviiiiieeiieiieeees feeeeiiiis 5,900,000 |............ 5,909,086 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 40436X-AG-2 . 2014 CLASS BR ...oeeiueieeeeeeeeiienns [ 1o e 5,900,000 |[............ 5,909,086
Evergreen Basket of Long Fixed Rate OHA Credit Partners XVI-0AKC 2021-

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiinnnnii Joviiiiieeeieiieeeees feeeeiiis 6,000,000 |........c... 6,019,704 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiiinns foeeiiiis B7115L-AJ-3 . [16A AR ...ooeeiiieiieiiieiieeeeeeee [T e 6,000,000 |-....ovennns 6,019,704
Evergreen Basket of Long Fixed Rate ARES XLVI1 CLO Ltd-SERIES 18-47A

57629%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiincniiies Jooiiinees 55,000,000 |........... 25,900,000 |........... 15,677,249 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |ooooocoemreiiiiiiiinns foeeeenne (10,227,982) | 04016V-AC-9 . [CLASS A2 .....eeveeeiiiiiiiieeecieees | T e o 25,900,000 |........... 25,905,232
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 10,000,000 |........... 10,000,000 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiiinns foeeiiiis 186858-M0-7 . [Term Loan 2024 .........ooevvrvvcnenns |1 ciiiiiii s o 10,000,000 |........... 10,000,000
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 15,000,000 |........... 15,004,365 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 067925-AC-1 . [2024=11A A woooeiiiiiiiiiieeeees [ 1 e 15,000,000 |........... 15,004,365
Evergreen Basket of Long Fixed Rate

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Joviiiiieei e feeeeiiis 5,000,000 |............ 5,014,775 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiiinns foeeiiiis 481952-AA-7 . | KKR CLO 50 Ltd-KKR 2024-80A A ..... [1 .ocoreiiiiiiiiiiiiiiiiies e 5,000,000 |-...evvennns 5,014,775
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57629%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiinnnnii Joviiiiieeeieiieeeees feeeeiiis 1,000,000 |............ 1,001,349 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceemereiiiiiiiinns foeiiiiis 13876J-AE-2 . [TRA B e [ T e 1,000,000 |............ 1,001,349
Evergreen Basket of Long Fixed Rate Lam Research Corp-SENIOR UNSECURED

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiiinninii Joviiiiieee e feeeeiiis 1,742,156 |............ 1,738,437 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 512807-AU-2 . |ooeereiieeeiiiiiieeeeeeiieeeeeeeieeens [T e 1,742,156 |...eeveeeens 1,738,437
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%AUS5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiinniniiss Jooviinnes 55,000,000 |........... 15,000,000 |............ 4,695,474 104/11/2028 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ooecceieeiiiiiiiinns foeeenne (10,308,891) [ 067925-AC-1 . [2024-11A A ..ooeevieeieiiiiiieeeeeees | 1 i e 15,000,000 |........... 15,004,365
Evergreen Basket of Long Fixed Rate OHA Credit Partners XVI-0AKC 2021-

57629%AUS5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiinniinii Jooviiiieiieiiieeees feeeeiiis 16,000,000 |........... 16,052,544 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeirriiiiiiiiies foeeiiis B7115L-AJ-3 . [16A AR ...ooeiiiiiiiiiiiiiiiieeeeeeee [ 1 [ 16,000,000 |........... 16,052,544
Evergreen Basket of Long Fixed Rate WYERS PARK CLO LTD-MYERS 2018-1A A2

57629*AUS ... ABS Bank Loans and Corporate Bonds |1 .. 1,000,000 |............ 1,000,518 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 62848F-AC-6 . ... 1,000,000 .... 1,000,518
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Evergreen Basket of Long Fixed Rate

57620%AUS5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 25,000,000 |........... 25,073,875 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococciveiiiiiiininnnns 481952-AA-7 . | KKR CLO 50 Ltd-KKR 2024-50A A ..... L U R 25,000,000 [........... 25,073,875
Evergreen Basket of Long Fixed Rate

57629%AU5 ......... ABS Bank Loans and Corporate Bonds |1 ...cceeeveiniiiiinviiiiiiiinns Joonneriiiiiiiiciiiniiins Joeeeeinens 5,257,428 |............ 5,493,850 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... [eeeeeeieruiirnniinnnns 25654#-AB-8 . [Dodger Tickets LLC Senior Secured |1 ..coeevuveivviiniveininiinines fooveennnenns 5,257,428 |...ccvuneenn 5,493,850
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 04-

57629*BA8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiiiiniiies fooinnnnnns 60,000,000 |............ 4,493,244 |........... (6,759,957) [ 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ooocciveiiiiiiininnnns 66704J-BD-9 . 2 CLASS B ..eeoeviiiiiiiieeeiiiieeeneens [ 1 e 4,493,244 |............ 4,486,106
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 05-

57629*BA8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 3,982,763 |............ 3,975,795 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 66704J-BK-3 . |1 CLASS B ...evvveeeierieeeeciiineeenns [ 1o e 3,982,763 |............ 3,975,795
Evergreen Basket of Long Fixed Rate MYERS PARK CLO LTD-MYERS 2018-1A A2

57629*BA8 .......... |ABS Bank Loans and Corporate Bonds |1 .. 2,000,000 |............ 2,001,036 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR 62848F-AC-6 . |oeeuurreeeeeeeiiiii e 1. ....2,000,000 ....2,001,036
Evergreen Basket of Long Fixed Rate H.H.1. HULL NO. $856 L.L Guaranteed

57629*BA8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,637,500 |............ 5,548,561 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococoiveiiiiiiinnnnnns 404250-AA-3 . Notes .........ccciiiiiiiiiiiiiiieis T [ 5,637,500 |............ 5,548,561
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*BA8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 4,441,625 |............ 4,446,622 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 46655H-AF-0 . [2022-11 C ..ooveriiiiiiiieeiiiiieeee T [ 4,441,625 |.......... 4,446,622
Evergreen Basket of Long Fixed Rate

57629*BA8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 40,000,000 |........... 40,118,200 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococoiveiiiiiiininnnns 481952-AA-7 . | KKR CLO 50 Ltd-KKR 2024-50A A ..... T [ 40,000,000 |[........... 40,118,200
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Cliffuater Corporate Lending Fund -

57620%GA3 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnnns |oeninnns 225,000,000 |......... 100,069,199 |........... 14,604,915 (09/11/2023 ..... 06/11/2051 ... JUT 69,199 186858-M0-7 . [Term Loan 2024 ........ooovvvvvinnnnnes [T oo o 100,000,000 |......... 100,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared MidOcean Credit CLO XI1 -MIDO 2023-

57620%GA3 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 10,000,000 |........... 10,000,600 |09/11/2023 ..... 06/11/2051 ..... 59803T-AQ-4 . |12A ATR ..o L U R 10,000,000 |........... 10,000,600
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2014-

57620%GA3 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,000,000 |............ 5,001,950 (09/11/2023 ..... 06/11/2051 ..... 14314L-AE-5 . |2RA A2 weooviiiiiiiiieccee s T [ 5,000,000 |...evveennns 5,001,950
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57620%GA3 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,500,000 |............ 2,465,718 [09/11/2023 ..... 06/11/2051 ..... 64032V-AB-5 . [BA B ..ceriiiiiiiiiiiiieeeiieeeee [T e 2,500,000 [............ 2,465,718
Evergreen Basket of Long Fixed Rate

57620%GA3 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiniiiiins foovininniiiiiiiinenens foniiiinns 33,515,621 |........... 33,953,731 |09/11/2023 ..... 06/11/2051 ..... 61747Y-EC-5 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..cooovriiiiiiiiniiiiiiiinns feeeens 33,515,621 |........... 33,953,731
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57620%GA3 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 10,000,000 |........... 10,002,910 |09/11/2023 ..... 06/11/2051 ..... 067925-AC-1 . J2024-11A A .oooorniiiiiiiiiiiieee L U R 10,000,000 |........... 10,002,910
Evergreen Basket of Long Fixed Rate Mesa Air Group, Inc. Class A Notes

57620%GA3 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 15,234,629 |........... 14,946,499 | 09/11/2023 ..... 06/11/2051 ... 590488-AA-6 . |-eeeurriiieeieiie e L U R 15,234,629 |........... 14,946,499
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629%GA3 ... ABS Bank Loans and Corporate Bonds |1 .. ..56,000,000 |...........56,000,000 [09/11/2023 ..... 06/11/2051 ... 515095-MI-6 . |-eeeeeeeeeeeeeiiiee e 1. ...56,000,000 ...56,000,000
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620*F29 ......... ABS Bank Loans and Corporate Bonds |1 .........ccccooviiiiinninnnnnns |oevinns 250,000,000 |........... 40,076,870 |.......... (54,739,206)| 09/11/2023 ..... 06/11/2051 ..... 04940#-AA-9 . B LP = Class A ..occevveeeeviinnnennnns [ 1o e 40,000,000 |........... 39,788,000
Evergreen Basket of Long Fixed Rate DRYDEN 64 CLO LTD-DRSLF 2018-64A A

57620*F29 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 11,222,681 |........... 11,239,313 (09/11/2023 ..... 06/11/2051 ..... 26251L-AC-8 . |-eeeirriiee et L U R 11,222,681 |........... 11,239,313
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-ATCLO

57629*FZ79 ... ABS Bank Loans and Corporate Bonds |1 .. 4,700,000 |............ 4,707,600 | 09/11/2023 ..... 06/11/2051 ... 04942J-AE-1 . |2018-10A B .. ... 4,700,000 ... 4,707,600
Evergreen Basket of Long Fixed Rate

57620*F79 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 7,000,000 |......oee.n 7,002,044 (09/11/2023 ..... 06/11/2051 ..... 94950C-AG-1 . | Wellfleet CLO Ltd-WELF 2021-1A C . [1 .ocvrririiiiiiiiiiniiiiines o 7,000,000 |-.eevveennns 7,002,044

Invesco CMI Investments MM, LLC -

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

57629%F79 ......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 81,433,973 |........... 81,433,973 | 09/11/2023 ..... 06/11/2051 ..... 46143#-MI-6 . [Series 2020-1 .........cccveeeerrinnee 2 e e 81,433,973 |........... 81,433,973
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629%F79 ......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii fooviiiiiec e feeeeiies 31,600,000 |........... 31,613,209 | 09/11/2023 ..... 06/11/2051 ..... 06760H-AE-6 . |IA A2 ..eeveeeeeiiiieee e T e [ 31,600,000 |........... 31,613,209
Evergreen Basket of Long Fixed Rate

57629*F79 ......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 22,340,868 |........... 21,909,362 | 09/11/2023 ..... 06/11/2051 ..... 62983P-AA-3 . |Nakilat Inc-SECURED BOND ............ T e [ 22,340,868 |........... 21,909,362
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%F79 ......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiniiiiii fooviiiieee e feeeeiis 50,000,000 |........... 50,011,400 (09/11/2023 ..... 06/11/2051 ..... 06764E-AC-6 . [2024-1A A ...oooriiiiiiiiiiiiiiiiieees T e [ 50,000,000 |........... 50,011,400
Evergreen Basket of Long Fixed Rate

57629*F79 ......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiinnnnii Joviiiiieeeieiieeeees feeeeiiis 8,474,664 |............ 8,585,443 | 09/11/2023 ..... 06/11/2051 ..... 61747Y-EC-5 . |Morgan Stanley-SENIOR UNSECURED ... [1 ..cceoeeriiiiiiiiiiiiiiiies e 8,474,664 |............ 8,585,443
Evergreen Basket of Long Fixed Rate Antares CLO 2019-2 LTD-ANTR 2019-2A

57629%BD2 ......... ABS Bank Loans and Corporate Bonds |1 ........ccceeeviiiiiinnnnnnns Joeeenes 100,000,000 |........... 65,011,256 |........... 61,451,496 |09/05/2023 ..... 03/05/2034 ..... 03665Y-AN-5 . JATR . [T [ 65,000,000 |........... 65,220,545
Evergreen Basket of Long Fixed Rate

57629%BD2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiiinnnnii Joviiiieee e feeeeiiis 8,050,000 |............ 8,058,348 [09/05/2023 ..... 03/05/2034 ..... 48252R-A0-7 . | KKR Clo 24 Ltd-KKR 24 BR ........... T e [ 8,050,000 |....oeeunns 8,058,348
Evergreen Basket of Long Fixed Rate

57629*BD2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeiiiiiiniieiiiiss |ooiiiiiieiiiiiiiieeees foeeeiies 25,000,000 |........... 25,082,850 | 09/05/2023 ..... 03/05/2034 ..... 69121M-AA-8 . | OWiL ROCK CLO LTD-O0R 2023-14A A .... [1 .ccooeriiiiiiinnneiiiiiiiee foeeene 25,000,000 |........... 25,082,850
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Bain Capital Credit CLO -BOC 2022

57629*BD2 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |...........10,066,850 [09/05/2023 ..... 03/05/2034 ..... 05685J-AS-8 . [5A DR ... ...10,000,000 ...10,066,850
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXX Ltd-BLUEM

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 3,000,000 |............ 3,003,774 [09/05/2023 ..... 03/05/2034 ..... 096300-AN-1 . J2020-30A BR .......oevvverviinnnennnenes [T e 3,000,000 |-..evveennns 3,003,774
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,650,000 |.......cc... 1,653,511 09/05/2023 ..... 03/05/2034 ..... 06760G-AD-3 . [CLASS C ..evvvvvveeeiiniiieeiiiiiiiiees [ 2 e o 1,650,000 |............ 1,653,511
Evergreen Basket of Long Fixed Rate Fort Benning Family Comm-UNSECURED

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 100,000,000 |........... 15,423,440 |........... 13,778,671 | 09/05/2023 ..... 03/05/2034 ..... 346845-AC-4 . |eeennriiieeeeiiiee e [T [ 15,412,188 |........... 17,532,895
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 21,820,000 |........... 21,704,354 | 09/05/2023 ..... 03/05/2034 ..... 04940#-AA-9 . B LP = Class A ..occevveeeeviinnnenenns [ 1o e 21,820,000 |........... 21,704,354
Evergreen Basket of Long Fixed Rate Sixth Street CLO-SIXST 2021-20A A1

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 18,300,000 |........... 18,300,000 | 09/05/2023 ..... 03/05/2034 ..... 830120-AA-2 . oo [T [ 18,300,000 |........... 18,300,000
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 5,000,000 |............ 5,001,455 [09/05/2023 ..... 03/05/2034 ..... 067925-AC-1 . J2024-11A A woooveriiiiiiieeiiiieeenes [T e 5,000,000 |...evveennns 5,001,455
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXX Ltd-BLUEM

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 3,700,000 |............ 3,704,655 [09/05/2023 ..... 03/05/2034 ..... 096300-AN-1 . J2020-30A BR .......oeevverviinnnenenenes [T e 3,700,000 |...evvennnn 3,704,655
Evergreen Basket of Long Fixed Rate ABPCI Direct Lending Fun-ABPCI

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 22,000,000 |........... 22,036,454 |09/05/2023 ..... 03/05/2034 ..... 00112A-AA-0 . J2024-17A A1 .oooriiiiiiiiiiiiieeeees [T e 22,000,000 |........... 22,036,454
Evergreen Basket of Long Fixed Rate ACCESS GROUP INC-SERIES 2015-1

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,524,211 [............ 1,519,969 |09/05/2023 ..... 03/05/2034 ..... 00435T-AB=7 . JCLASS B ..evvvvveeeeeiiiiiieeecciieeens [ 1 e 1,524,211 [............ 1,519,969
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629*BC4 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |............ 9,947,000 [09/05/2023 ..... 03/05/2034 ..... 04940#-AA-9 . |3 LP - Class A ... ...10,000,000 .... 9,947,000
Evergreen Basket of Long Fixed Rate

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 2,828,997 |............ 2,820,244 109/05/2023 ..... 03/05/2034 ..... 91159H-HR-4 . | US Bancorp-SENIOR UNSECURED ........ [1 .occreiiiiiiiiiiiiiiiiiinns e 2,828,997 |......... 2,820,244
Evergreen Basket of Long Fixed Rate MidOcean Credit CLO XII -MIDO 2023-

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 9,000,000 |............ 9,000,540 (09/05/2023 ..... 03/05/2034 ..... 59803T-AQ-4 . [12A ATR ..oooiniiiiiiniiiiiieecciee [T e 9,000,000 |-..uvveennns 9,000,540
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Rockford Tower CLO 2018--SERIES 18-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiinnnnnnins |oeninns 125,000,000 |........... 21,598,390 |...coveens 14,481,664 |08/21/2023 ..... 05/19/2034 ..... JUT 34,324 |........... (7,122,805) [ 77342J-AA-1 . [1A CLASS A oo | 1 s 21,564,066 |........... 21,604,469
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Canyon Capital CLO Ltd-CANYC 2021-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 15,000,000 |........... 15,010,590 |08/21/2023 ..... 05/19/2034 ..... 13B77E-AE-2 . [TA B weeeeiiiiiiieiciiiiiiiencccieeees [ T o 15,000,000 |........... 15,010,590
Evergreen Basket of Long Fixed Rate ABPCI Direct Lending Fun-ABPCI

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 18,000,000 |........... 18,029,826 |08/21/2023 ..... 05/19/2034 ..... 00112A-AA-0 . J2024-17A A1 .oooiiiiiiiiiiiiieeeeens [ 1 e 18,000,000 |........... 18,029,826
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 40,000,000 |........... 39,788,000 (08/21/2023 ..... 05/19/2034 ..... 04940#-AA-9 . B LP = Class A ..occevveeeevninnnennens [ 1o e 40,000,000 |........... 39,788,000
Evergreen Basket of Long Fixed Rate BETHPAGE PARK CLO LTD-BETHP 2021-1A

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 6,750,000 |............ 6,754,955 | 08/21/2023 ..... 05/19/2034 ..... 087598-AC-2 . B -evveveeeieirniiieeiiiiiineeeesiineeees [T e 6,750,000 |.....oeeennn 6,754,955
Evergreen Basket of Long Fixed Rate Magna International Inc-SR

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 8,814,086 |............ 8,809,369 (08/21/2023 ..... 05/19/2034 ..... 559222-AR-5 .. JUNSECURED ........covvvvvmvrnnnneeninnns [ 1o e 8,814,086 |............ 8,809,369
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 5,922,166 |............ 5,042,692 |08/21/2023 ..... 05/19/2034 ..... 46655H-AH-6 . [2022-11 D ..eovviiiiiiiieiiiiiiieeeens [ 2 i e 5,922,166 |............ 5,942,692
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2012-

57629*BF7 .......... |ABS Bank Loans and Corporate Bonds ..14,614,280 |...........14,696,007 [08/21/2023 ..... 05/19/2034 ..... 64033A-AB-0 . ... 14,614,280 ... 14,696,007
Evergreen Basket of Long Fixed Rate

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceiiiiiiinniniiiss fooinnnnnns 85,000,000 |........... 70,016,020 |........... 66,076,845 (08/09/2023 ..... 05/09/2034 ..... 576328-BB-9 . |oeeuriiieeeeeiiiie e [ 2 e [ 70,000,000 |........... 70,198,914
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinininiiiiiiiienens feeeiiiins 5,038,168 |............ 5,041,811 |08/09/2023 ..... 05/09/2034 ..... 5018AN-AN-2 . JCLASS BR ....eevvevviiiieneiiiiiieeeees [T e 5,038,168 |............ 5,041,811
Evergreen Basket of Long Fixed Rate Symphony CLO XXI Ltd-SYMP 2019-21A

57629*BP5 ... ABS Bank Loans and Corporate Bonds 5,489,666 |............ 5,475,898 |08/09/2023 ..... 05/09/2034 ..... 87166R-GE-1 . JAR2 ... . ... 5,489,666 .... 5,475,898
Evergreen Basket of Long Fixed Rate ROCKFORD TOWER CLO 2018--ROCKT

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 9,222,545 |............ 9,305,636 (08/09/2023 ..... 05/09/2034 ..... TT342K-AA-8 . J2018-2A A e [ 1 e 9,222,545 |....oueennn 9,305,636
Evergreen Basket of Long Fixed Rate Madison Park Funding XVI-MDPK 2015-

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiniinniiies foeinnnnnns 55,000,000 |........... 10,014,609 |............ 6,020,132 (07/06/2023 ..... 10/06/2034 ..... 55819B-AN-0 . [18A BR ....ooeiiiiiiiiieiiiiiiiieeeenen [T e 10,000,000 |........... 10,018,230
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2018-1-SERIES 18-1A

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 20,100,000 |........... 20,127,215 | 07/06/2023 ..... 10/06/2034 ..... 06760G-AB~7 . [CLASS A2 ...eeevvvvviunrieeneeiiiiieneees [T e 20,100,000 |........... 20,127,215
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2017--ROCKT

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 6,352,701 |............ 6,371,244 [07/06/2023 ..... 10/06/2034 ..... T7341D-AA-5 . J2017-3A A vvveeeeeiiiiieeeeciiiiieens [T i o, 6,352,701 [............ 6,371,244
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared ATLAS SENIOR LOAN FUND L-SERIES 17-

57629%CG4 ... ABS Bank Loans and Corporate Bonds 3,100,000 |............ 3,104,452 | 07/06/2023 ..... 10/06/2034 ..... 04943A-AG-4 . |BA CLASS C ... ... 3,100,000 ... 3,104,452
Evergreen Basket of Long Fixed Rate

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnniniiiiiiineens feniiiiiiinns 397,524 |.ooooviiinans 396,030 |07/06/2023 ..... 10/06/2034 ..... 172967-L0-9 . [Citigroup Inc-SENIOR UNSECURED ... |1 .oooiiiiiiiiiiiiiiiiiniiiins o 397,524 |cuooeeiinnnnns 396,030
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |............ 9,947,000 (07/06/2023 ..... 10/06/2034 ..... 04940#-AA-9 . |3 LP - Class A ...cccevverriiinnnnnnnn L U R 10,000,000 |............ 9,947,000
Evergreen Basket of Long Fixed Rate Park Blue CLO 2022-1 Ltd-PKBLU

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 12,000,000 |........... 12,024,900 (07/06/2023 ..... 10/06/2034 ..... 70016W-AQ-7 . [2022-1A AR ...oocvvriiiieiiiiiieee L U R 12,000,000 |........... 12,024,900
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 |........... 59,034,821 |........... 20,285,752 | 09/18/2023 ..... 06/16/2051 ..... 59803T-AQ-4 . [12A ATR ..o [T [ 59,000,000 |........... 59,003,540
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,924,038 |............ 2,327,059 |09/18/2023 ..... 06/16/2051 ..... 429827-AS-7 . [2004-1 CLASS B2 ........coevviiiunnnnnns T [ 1,924,038 |............ 2,327,059
Evergreen Basket of Long Fixed Rate Symphony CLO XXI Ltd-SYMP 2019-21A

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 17,000,000 |........... 16,957,364 (09/18/2023 ..... 06/16/2051 ..... 87166R-GE-1 . JAR2 ..vvveeieiiiiiiie e L U R 17,000,000 |........... 16,957,364
Evergreen Basket of Long Fixed Rate

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 20,483,575 |........... 20,519,762 | 09/18/2023 ..... 06/16/2051 ..... 449272-AA-1 . | 1CG US CLO Ltd-1CG 2021-4A A1 ..... L U R 20,483,575 |........... 20,519,762
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-MORGN 2017-1A BR

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 8,700,000 |............ 8,704,472 (09/18/2023 ..... 06/16/2051 ..... 33836J-AE-9 . |eeniiiiiee e T [ 8,700,000 |....vvennns 8,704,472
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 250,000,000 |........... 60,086,967 |......... (35,774,808) [ 09/18/2023 ..... 06/16/2051 ..... 04940#-AA-9 . |3 LP - Class A ...cccevverriiinnnnnnnn T [ 60,000,000 |........... 59,682,000
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629*GH8 ... ABS Bank Loans and Corporate Bonds ..46,000,000 |...........46,010,488 [09/18/2023 ..... 06/16/2051 ..... 06764E-AC-6 . [2024-1A A .... 1. ...46,000,000 ...46,010,488
Evergreen Basket of Long Fixed Rate CBAM 2018-8 Ltd/KY-CBAM 2018-8A

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 37,000,000 |........... 37,124,838 | 09/18/2023 ..... 06/16/2051 ..... 12478C-A0-4 . ATR .oooiiiiiiiiiie e T [ 37,000,000 |........... 37,124,838
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES 14-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 10,500,000 |........... 10,502,993 (09/18/2023 ..... 06/16/2051 ..... 14315L-AC-8 . [3RA CLASS ATB .....oeevviiiiiiiieeens L U R 10,500,000 |........... 10,502,993
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 10,500,000 |........... 10,505,250 (09/18/2023 ..... 06/16/2051 ..... U N 12564D-AC-8 . [ CIFC Funding Ltd-CIFC 2021-3A B .. |1 ..oooiiiiiiiiiiiiiiinieiiins o 10,500,000 |........... 10,505,250
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings Middle Market CL-BIM 2017-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 31,012,800 |........... 31,029,826 | 09/18/2023 ..... 06/16/2051 ..... 067600-A0-2 . [1A AR ..oooiiiiiiiiiiciiiee s L U R 31,012,800 |........... 31,029,826
Evergreen Basket of Long Fixed Rate Allegro CLO X111 Ltd-ALLEG 2021-1A

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 23,103,445 |........... 24,039,120 | 09/18/2023 ..... 06/16/2051 ..... 017500-AC-3 . A eveeeieeeiiieiie e L U R 23,103,445 |........... 24,039,120
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 23,998,000 |........... 23,999,128 |09/18/2023 ..... 06/16/2051 ..... 067600-AS-8 . |TA BR ...ovvereeeiiiiieinieiiiiieneeeee [ 1 e 23,998,000 |........... 23,999,128
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2019-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 8,200,000 |............ 8,207,216 |09/18/2023 ..... 06/16/2051 ..... 08186P-AN-3 . |18A BR .....coiiiiiiiieiiiiiieec s T [ 8,200,000 |...evvvnnns 8,207,216
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 250,000,000 |........... 80,086,966 |......... (15,860,540) [ 09/18/2023 ..... 06/16/2051 ..... 04940#-AA-9 . B LP - Class A ...cccevvereiiinnnnnnnn T [ 80,000,000 |........... 79,576,000
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Advisers CLO

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 7,500,000 |............ 7,503,848 (09/18/2023 ..... 06/16/2051 ..... B132D-AL-2 . B2 Ltd oo [T e 7,500,000 |...evveennnn 7,503,848
Evergreen Basket of Long Fixed Rate

57629%GS4 ... ABS Bank Loans and Corporate Bonds ... 2,799,492 |............ 2,800,257 [09/18/2023 ..... 06/16/2051 ..... 55955A-AA-4 . |Magnetite XX Ltd ... 1. ... 2,799,492 .... 2,800,257
Evergreen Basket of Long Fixed Rate

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 3,932,148 |...cevveeenn 3,936,894 |09/18/2023 ..... 06/16/2051 ..... 85816L-AA-6 . | Steele Creek Clo 2018-2 Ltd ........ T [ 3,032,148 |.......... 3,936,894
Evergreen Basket of Long Fixed Rate MASSMUTUAL HLDG LLC PROMISSORY NOTE

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiiiiinniins |ooiiininniniiiiiiennns e 100,000,000 |......... 100,284,163 |09/18/2023 ..... 06/16/2051 ..... 576328-BB-9 . |.eeuuriiiieieiiiie e 2 e [ 100,000,000 |......... 100,284, 163
Evergreen Basket of Long Fixed Rate Landmark 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-M1-6 . 1. ...55,000,000 ...55,000,000
Evergreen Basket of Long Fixed Rate

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 4,995,994 |............ 5,004,820 (09/18/2023 ..... 06/16/2051 ..... 449272-AA-1 . | ICG Rhinebeck CLO 2021-4 Ltd ...... T [ 4,995,994 |............ 5,004,820
Evergreen Basket of Long Fixed Rate

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeviiiiininnnnnns |oevinns 250,000,000 |........... 16,683,694 |......... (77,617,840)| 09/18/2023 ..... 06/17/2051 ..... 92915P-AK-1 . | Voya CLO 2014-1 Ltd ................. L U R 16,600,000 |........... 16,601,046
Evergreen Basket of Long Fixed Rate

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 5,000,000 |............ 4,931,436 |09/18/2023 ..... 06/17/2051 ..... 64032V-AB-5 . |Nelnet Student Loan Trust 2020-5 . [1 ....cccoovviiniinnnniiiinnns o 5,000,000 |...uvveennnn 4,931,436
Evergreen Basket of Long Fixed Rate

57629*GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 13,971,613 |........... 13,840,512 | 09/18/2023 ..... 06/17/2051 ... G7332#-AH-6 . | Rrpf Engine Leasing Ltd ............. 2 e o 13,971,613 [........... 13,840,512
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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 .. ..10,000,000 |...........10,014,870 [09/18/2023 ..... 06/17/2051 ..... 04941Y-AJ-8 . |2018-11A B .. . ...10,000,000 ...10,014,870

Apollo Asset-Backed Finance Lending

Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared (Company, L.P.-Class B Senior

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceovvriiiiiiiinniinii Joviiiiee e feeeeiies 32,000,000 |........... 32,000,000 (09/18/2023 ..... 06/17/2051 ..... 03770%-AC-6 . |Unsecured Delayed Draw Notes ....... [2 ..ooooiiiiiiiiiiiiiiinnnnns o 32,000,000 |........... 32,000,000
Evergreen Basket of Long Fixed Rate

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii fooviiiiiec e [ 33,077,728 |........... 33,077,728 (09/18/2023 ..... 06/17/2051 ..... 04017W-AL-6 . | Ares LIV CLO Ltd-ARES 2019-54A AR [ 1 ....ooeriiiiiiiiiiiiiiiiiiees feeeeeee 33,077,728 |........... 33,077,728
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii Jooviininei e feeeeiies 39,500,000 |........... 39,330,703 | 09/18/2023 ..... 06/17/2051 ..... 067620-A0-0 . [BA AR2 ... [T [ 39,500,000 |........... 39,330,703
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2019-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeevviiiiiiininnnnii Joviiiiieee e feeeeiiis 1,140,295 |............ 1,140,810 | 09/18/2023 ..... 06/17/2051 ..... 38138D-AY-2 . BA ARR ..o [T e 1,140,295 |............ 1,140,810
Evergreen Basket of Long Fixed Rate Parliament Funding | LLC-Variable

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiniiiiii fooviiiieee e feeeeiis 12,960,057 |........... 12,960,057 |09/18/2023 ..... 06/17/2051 ..... 70163#-AA-0 . [Funding Notes ........cccovevvvieennns [ 1 oo e 12,960,057 |........... 12,960,057
Evergreen Basket of Long Fixed Rate Shepherds Flat Funding T Trust A-1-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 39,887,653 |........... 39,430,344 |09/18/2023 ..... 06/17/2051 ..... 82340%-AB-3 . G Cer ..eeeerrrvueemrerreniiineeeeeeiiens [ 1 e [ 39,887,653 |........... 39,430,344
Evergreen Basket of Long Fixed Rate Churchill Middle Market -CHMML

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 50,000,000 |........... 50,190,150 (09/18/2023 ..... 06/17/2051 ..... 171512-A0-9 . 2019-1A AR ..o [ T e o 50,000,000 |........... 50,190, 150
Evergreen Basket of Long Fixed Rate

57629*CS8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeeviiiiiinnnennn foerenes 125,000,000 |........... 25,043,131 |......oeeeee 5,027,404 (08/04/2023 ..... 11/04/2044 ..... 48253H-AN-5 . | KKR CLO 26 Ltd-KKR 26 AR .........o. [ 1 coceeiiiiiiiiiiiiee [ 25,000,000 |[........... 25,033,900
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629*CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeeiiiiiiiiinerinii foviiineeieiiieeees feeeeeies 80,000,000 |........... 80,018,240 (08/04/2023 ..... 11/04/2044 ..... 06764E-AC-6 . [2024=1A A ...oeeeeeiiiiiieiiiiieeees [ 1 [ 80,000,000 |........... 80,018,240
Evergreen Basket of Long Fixed Rate Symphony CLO XXI Ltd-SYMP 2019-21A

57629*CS8 ... ABS Bank Loans and Corporate Bonds |1 .. 5,000,000 |............ 4,987,460 | 08/04/2023 ..... 11/04/2044 ..... 87166R-GE-1 . JAR2 ... . ....5,000,000 ... 4,987,460
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 10,000,000 |............ 9,947,000 (08/04/2023 ..... 11/04/2044 ..... 04940#-AA-9 . B LP = Class A ...cceeveeerviiiieeeeees [ 1 i e 10,000,000 |............ 9,947,000

Apollo Asset-Backed Finance Lending

Evergreen Basket of Long Fixed Rate Company, L.P.-Class B Senior

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 8,000,000 |............ 8,000,000 | 08/04/2023 ..... 11/04/2044 ..... 03770*-AC-6 . |Unsecured Delayed Draw Notes ....... [2 .ccccooviviinninnniiiiinnnnes s 8,000,000 |...evveennnn 8,000,000
Evergreen Basket of Long Fixed Rate CBAM 2018-8 Ltd/KY-CBAM 2018-8A

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 250,000,000 |........... 65,083,696 |.......... (29,019,848)| 09/18/2023 ..... 06/17/2051 ..... 12478C-A0-4 . ATR wooeeiiiiiiiiiciiiieecccee | T o 65,000,000 |[........... 65,219,310
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 25,900,000 |........... 25,907,563 | 09/18/2023 ..... 06/17/2051 ..... 14307P-AE-5 . [C17A CLASS ATBR ...oovviiiiiiieneeci [ T s o 25,900,000 |........... 25,907,563
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NSLT 2019-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 10,500,000 |........... 10,369,679 |09/18/2023 ..... 06/17/2051 ..... B4034N-AD-7 . [TA B .oooiiiiieiieiiiiieeeecciieeeee [T [ 10,500,000 |........... 10,369,679
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 9,341,641 |............ 9,342,911 |1 09/18/2023 ..... 06/17/2051 ..... 92917A-AA-4 . | VOYA 2018-1A A1 Loooeriiiiienneee [ 1 e 9,341,641 ... 9,342,911
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2018-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 11,699,597 |........... 11,844,135 (09/18/2023 ..... 06/17/2051 ..... 64034B-AB-7 . [BA B ..ceriiiiiiiiiiiieeeieeeeeeen [T [ 11,699,597 |........... 11,844,135
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiniinninin Joonininiiiiiiiiiieeees foeeiiiinns 6,125,000 |............ 6,125,900 (09/18/2023 ..... 06/17/2051 ..... 94950C-AE-6 . |Wellfleet CLO Ltd-WELF 2021-1A B . [1 .ocvrreriiiiiiiiiiiiiiiines o 6,125,000 |............ 6,125,900
Evergreen Basket of Long Fixed Rate Cbam 2018-5 Ltd-SERIES 18-5A CLASS

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 11,100,000 |........... 11,120,702 |09/18/2023 ..... 06/17/2051 ..... 124810-AE-5 . BT ceveeiiiiiiiiiieeecciieececce [ T o 11,100,000 |........... 11,120,702
Evergreen Basket of Long Fixed Rate Australian Gas Networks Senior

57629*G08 ... ABS Bank Loans and Corporate Bonds |1 .. ..45,090,028 |...........45,228,607 [09/18/2023 ..... 06/17/2051 ..... 035346-AB-5 . Note Ser .. ...45,090,028 ...45,228,607
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 9,067,280 |............ 9,067,847 |09/18/2023 ..... 06/17/2051 ..... 61744Y-AP-3 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..ccoovrriiiinininnniiiiinns o 9,067,280 |............ 9,067,847
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

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

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvveenninins |oevinns 250,000,000 |.......... 113,965,052 |........... 14,292,474 109/18/2023 ..... 06/18/2051 ..... JUT 76,339 |.......... (94,988,319) | 57542Z-A7-2 . [Floating Line ........ccooviiviiiiiinins |2 coiiiiiiiiiiiiiieeeceeins oo 113,888,713 |.......... 109,280,793
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Morgan Stanley Eaton Van-MSEV 2021-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis fooviniiinnniiiininnens foeeiiiinns 3,600,000 |............ 3,603,794 (09/18/2023 ..... 06/18/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ BI773K-AE-2 . A C oo [T e 3,600,000 |....ovvennns 3,603,794
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Middle Market Lo-BMMLP

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Jooviniiiinniiiiiieeees foeeiiiinns 8,000,000 |........c... 8,002,328 (09/18/2023 ..... 06/18/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ 067925-AC-1 . J2024-11A A woooveiiiiiiieciiiieeenes [T e 8,000,000 |...evvvennnn 8,002,328
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Loan Partners CL-BABSN LP-

57629*GP0 ......... ABS Bank Loans and Corporate Bonds |2 ........cccccoiicvriiiiiiiis |ooiinnniniiiiiiieiinens foveeiinnns 25,000,000 |........... 25,105,550 |09/18/2023 ... 06/18/2051 ... |oeeeeeeiiiiiieeieiiiiieeeeeeiiiieeeeeeiis oiiiiie i | 06763R-AD-6 . J1A D ...cvvvreeiiiiiiiiieiiiiiiiiiiiiiiee [ ciiiiiiiiiiiei i [, 25,000,000 |........... 25,105,550
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Goldentree Loan Manageme-GLM 2019-

57629*GPO ... ABS Bank Loans and Corporate Bonds ..34,341,900 |........... 34,357,423 (09/18/2023 ..... 06/18/2051 ..... 38138D-AY-2 . [5A ARR .. . ... 34,341,900 ... 34,357,423
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GCBSL

57629%GP0 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiniiiiins foovnnnnniiiiiiiiienees foneiiinns 38,000,000 |........... 38,003,458 | 09/18/2023 ..... 06/18/2051 ..... 381733-A-3 . [2022-60A AR .....evvvvieiiiiiiieeeeene [T [ 38,000,000 38,003,458
Evergreen Basket of Long Fixed Rate CIFC Funding 2021-111 Lt-CIFC 2021-

57629%GP0 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 36,441,123 |........... 36,545,597 |09/18/2023 ..... 06/18/2051 ..... 12564D-AA-2 . BA A wooiiiiiiiieiieeeeeee [ T o 36,441,123 36,545,597
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |

57629%GN5 ......... ABS Bank Loans and Corporate Bonds |1 ..........ccccoeceveiiiiiins |oneeeen. 350,000,000 |.......... 133,339,656 |......ccennnn. 135,600 (09/18/2023 ..... 06/18/2051 ..... 67008#-MM-7 . |SPV, L.P. - Fund | Revolver ........ [1 cccooiiiiiiiiiiiiiiiiinnns foeeees 133,232,771 133,232,771
Evergreen Basket of Long Fixed Rate MASSMUTUAL HLDG LLC PROMISSORY NOTE

57629%GN5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 47,074,723 |........... 47,208,492 | 09/18/2023 ..... 06/18/2051 ..... 576328-BB-9 . |oeeuriiieeeeeiiiie e [ 2 e [ 47,074,723 47,208,492
Evergreen Basket of Long Fixed Rate

57629%GN5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 10,150,000 |........... 10,164,332 (09/18/2023 ..... 06/18/2051 ..... 48662N-AC-1 . | KAYNE CLO-KAYNE 2021-11A B ....oooee [ 1 i [ 10,150,000 10,164,332
Evergreen Basket of Long Fixed Rate Cerberus Loan Funding XL-CERB 2024-

57620%GN5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 35,000,000 |........... 35,103,600 (09/18/2023 ..... 06/18/2051 ..... 156945-AA-5 . [BA A oooiiiiiiiiiieneeeee [ T 35,000,000 35,103,600
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%GN5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 45,000,000 |........... 44,959,500 |09/18/2023 ..... 06/18/2051 ..... 06764C-AA-4 . JBA A v [T [ 45,000,000 44,959,500
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629%GN5 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 48,000,000 |........... 48,000,000 |09/18/2023 ..... 06/18/2051 ..... 515095-MI-6 . |-eeeeeeeeeeeeeeieee e [T [ 48,000,000 48,000,000
Evergreen Basket of Long Fixed Rate Symphony CLO XXI Ltd-SYMP 2019-21A

57629%GN5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 12,000,000 |........... 11,969,904 (09/18/2023 ..... 06/18/2051 ..... 87166R-GE-1 . JAR2 ..evvveeeeiiiiiiieeeiiiiiieeeeeeen [T e 12,000,000 11,969,904

Apollo Asset-Backed Finance Lending

Evergreen Basket of Long Fixed Rate Company, L.P.-Class B Senior

57629%GN5 ... ABS Bank Loans and Corporate Bonds |1 .. ..21,250,001 |...........21,250,001 09/18/2023 ..... 06/18/2051 ..... 03770*-AC-6 . |Unsecured Delayed Draw Notes ...21,250,001 ...21,250,001

Invesco CMI Investments MM,

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

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 ...........cccccoecveeiniiies |oonnenn. 400,000,000 ... 137,567,917 |......... (14,600,413) [ 09/18/2023 ..... 06/18/2051 ..... 46143#-MN-4 . [Series 2020-2 ........cccoveerieiiiinnns [ 2 iiiiiiiiiieeee [ 137,445,768 137,445,768
Evergreen Basket of Long Fixed Rate Owl Rock CLO XVIII LLC-OR 2024-18A

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiins foonininniiiiiiiiennees feneiiinns 35,000,000 |........... 35,075,005 | 09/18/2023 ..... 06/18/2051 ..... BI22H-AA-8 . A e [T [ 35,000,000 35,075,005
Evergreen Basket of Long Fixed Rate

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,947,754 |............ 1,325,043 (09/18/2023 ..... 06/18/2051 ..... 50190D-AL-0 . | LCCM 2017-LC26-LCOM 2017-LC26 XA . [1 .ooevvvereiiiiiiiiiieiiiiiees [ 1,947,754 |............ 1,325,043
Evergreen Basket of Long Fixed Rate

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 9,600,000 |............ 9,355,206 | 09/18/2023 ..... 06/18/2051 ..... 63941R-AC-4 . |NAVSL 2019-2A B ..evvveveeeininenns [ 1 e 9,600,000 |....evvennnn 9,355,296
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniniiiiiineeens feeiiiiiiinns 945,414 |......oceeees 945,574 (09/18/2023 ..... 06/18/2051 ..... 40436X-AE-7 . 2014 CLAS AR ....oovvnineinnniinineens [ 1 e 945,414 ...t 945,574
Evergreen Basket of Long Fixed Rate BlueMountain CLO 2015-3 -BLUEM

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 13,900,000 |........... 13,925,993 | 09/18/2023 ..... 06/18/2051 ..... 09628J-AN-1 . [2015-3A AR .....ovvereiiiiiiinneenin [T e 13,900,000 13,925,993
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foovininniiiiiiiineeees foneiiinns 78,000,000 |........... 77,929,800 (09/18/2023 ..... 06/18/2051 ..... 06764C-AA-4 . JBA A v [T e 78,000,000 77,929,800
Evergreen Basket of Long Fixed Rate CHL Mortgage Pass-Throug-CWHL 2004-

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooviiininniiiiiieneens foneiiiiinns 451,099 |...oooeeennnnns 435,252 (09/18/2023 ..... 06/18/2051 ..... 12669G-JB-8 . [29 2A1 ..ot [ 3 e [ 451,009 [.......cnees 435,252
Evergreen Basket of Long Fixed Rate

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 16,824,000 |........... 17,653,760 |09/18/2023 ..... 06/18/2051 ..... 95002Y-AC-7 . |Wells Fargo & Co-WFC 6.85 PERP ... [2 ....ooovviiiiiinnniiiiiinnen foeeenns 16,824,000 17,653,760
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629*GM7 .......... |ABS Bank Loans and Corporate Bonds ..65,000,000 |...........65,000,000 (09/18/2023 ..... 06/18/2051 ..... 515095-M-6 . |.. . ...65,000,000 ...65,000,000
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-5 BLVN |ssuance

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 6,657,894 |............ 6,657,825 (09/18/2023 ..... 06/18/2051 ..... 72403Z-0Y-5 . [Confirmation .......cccouvvevivcinnnnns [ 1o e 6,657,894 |............ 6,657,825
Evergreen Basket of Long Fixed Rate

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 17,400,000 |........... 17,410,109 |09/18/2023 ..... 06/18/2051 ..... 06762T-AC-5 . | Babson CLO Ltd/Cayman Islands ..... [1 ..ccoooiiiiiiiininiiiiinns fons 17,400,000 17,410,109
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared DANSON RATED FUND 6-R1 LP - Secured

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 16,000,000 |........... 16,000,000 | 09/18/2023 ..... 06/18/2051 ..... U N 239426-AD-1 . [Class A Term Loan ........oooovvvnens [T oo e 16,000,000 16,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Halsey Point CLO Ltd-SERIES 2021-4A

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 4,300,000 |............ 4,305,642 | 09/18/2023 ..... 06/18/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ 40637L-AC-4 . JCLASS B .veveiieeieiiiiiieeecciieens [T e 4,300,000 [............ 4,305,642
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Pioneers Gate 2024-5 BLVN Issuance

57620%6L9 ......... ABS Bank Loans and Corporate Bonds |1 ..........ccccceeiveeiiiiiis |oennnnnn. 200,000,000 |........... 20,061,068 |.......... (55,958,426) [ 09/18/2023 ..... 06/18/2051 ... [ereereeeiiieeiie e [ 61,068 |.......... (75,958,219) | 724032-0Y-5 . [Confirmation ..........cccvvuvevernviiis [T ooiiiiiiiiis o 20,000,000 19,999,793
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared CARLYLE SECURED LENDING 111 SPV, -

57629%6L9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie fovviinnneiiiiiiiiiinees foveeiinnns 20,160,000 |........... 20,160,000 |09/18/2023 ..... 06/18/2051 ... |oeeeeeeiiiiiieeieiiiiieeeeeeiiiieeeeeeiis oiiiiie i | 143142-MM-3 . [Senior Secured Loan ..........cecceee [2 tiiiviiiiiiiiiiiiiiiiiiiiiins foiiieenns 20,160,000 20,160,000
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared CIFC Funding 2017-1V Ltd-CIFC 2017-
ABS Bank Loans and Corporate Bonds 9,100,000 |............ 9,110,556 | 09/18/2023 ..... 06/18/2051 ..... 12551J-A0-9 . (4A BR ... . ....9,100,000 ....9,110,556
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2018-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 22,792,273 |........... 22,792,364 |09/18/2023 ..... 06/18/2051 ..... 05682V-AL-9 . J2A ATR ..oooiiiiiiiiiiiiiiieeneees [T [ 22,792,273 22,792,364
Evergreen Basket of Long Fixed Rate BCC Middle Market CLO 20-BCMM 2024-
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 34,000,000 |........... 34,080,716 (09/18/2023 ..... 06/18/2051 ..... 055556-AA-0 . [TA AT Lo [T [ 34,000,000 34,080,716
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION F INA-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 16,628,534 |........... 16,338,327 (09/18/2023 ..... 06/18/2051 ..... 66704J-AY-4 . [2004-1 CLASS B ....oovvvvveenieinnnes [ 1 [ 16,628,534 16,338,327
Evergreen Basket of Long Fixed Rate 1CG US CLO 2018-1 LTD-SERIES 2018-
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,605,281 |............ 1,605,660 |09/18/2023 ..... 06/18/2051 ..... 449258-AA-0 . 1A CLASS A1 .oooiiiiiiiiinciiiieeeens [ 1 e 1,605,281 |............ 1,605,660
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,779,973 |............ 1,780,410 | 09/18/2023 ..... 06/18/2051 ..... B3YN-AC-2 . J2021-1A B e [T e 1,779,973 |.evvnennn 1,780,410
Evergreen Basket of Long Fixed Rate Antares CLO 2024-2 LLC-ANTR 2024-2A
ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 31,000,000 |........... 31,048,329 | 09/18/2023 ..... 06/18/2051 ..... 03665C-AD-5 . A wevveeeeeiiriiieee e [T e 31,000,000 31,048,329
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured
ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 35,000,000 |........... 35,000,000 (09/18/2023 ..... 06/18/2051 ..... 239426-AD-1 . [Class A Term Loan ........oooevvvnees [T oo e 35,000,000 35,000,000
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 13,830,000 |........... 11,546,826 |09/18/2023 ..... 06/18/2051 ..... 53636C-AA-2 . |LiquiGlide Inc=SECURED .........coooe [T cociiiiiiiiiiiiiiiiiiiiens [ 13,830,000 11,546,826
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding
ABS Bank Loans and Corporate Bonds |1 .........cccccoeiivinniiiiis |oennnnnn. 125,000,000 |........... 60,034,916 |........... 25,871,134 | 08/07/2023 ..... 02/05/2045 ..... 04940#-AA-9 . B LP = Class A ..occevveeeevninneennnns [ 1o e 60,000,000 59,682,000
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured
ABS Bank Loans and Corporate Bonds ..65,000,000 |...........65,000,000 (08/07/2023 ..... 02/05/2045 ..... 239426-AD-1 . [Class A Term Loan . ...65,000,000 ...65,000,000
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 6,343,189 |............ 6,343,169 (08/07/2023 ..... 02/05/2045 ..... 74340X-BL-4 . |Prologis LP-SENIOR UNSECURED ....... [1 .cccrviriiiiiiiiiiiiiiiiinns o 6,343,189 |............ 6,343,169
Evergreen Basket of Long Fixed Rate Carlyle Aviation Runway PDP Fund LP
ABS Bank Loans and Corporate Bonds |1 .....ccoeevvvveveniinnniinnnns Jeuneeenn. 300,000,000 |.......... 143,983,668 |........... 25,914,390 |09/21/2023 ..... 06/21/2051 ..... 14308@-MM-7 . |- Revolving Promissary Note ........ |1 covieriiiiiiiiiiiiiiiiiiines foreeenns 143,894,423 143,894,423
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Atlas Securitized Products Funding
ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 20,000,000 |........... 19,894,000 |09/21/2023 ..... 06/21/2051 ..... . U N 04940#-AA-9 . B LP = Class A ..occevveeeeevinnnennnns [ 1o e 20,000,000 19,894,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Benefit Street Partners -BSP 2015-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 4,200,000 |............ 4,202,570 (09/21/2023 ..... 06/21/2051 ..... 08180X-AU-6 . [BA BR ...evveeeeeiiiieeneeiiiiiieeeeeen [ 1 e 4,200,000 |[............ 4,202,570
Evergreen Basket of Long Fixed Rate Last Mile Infrastructure Senior
ABS Bank Loans and Corporate Bonds |1 ...........ccooeeeiiniiiiiiin [ e, 9,168,774 |............ 7,738,562 (09/21/2023 ..... 06/21/2061 ..... 65383*-AA-7 . [Secured Notes (Delayed Tranche) ... [2 ......oooooiniiiiiininninns [ 9,168,774 |............ 7,738,562
Evergreen Basket of Long Fixed Rate Galaxy 33 CLO Ltd-GALXY 2024-33A A1
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 22,000,000 |........... 22,096,866 (09/21/2023 ..... 06/21/2051 ..... 36321E-AC-9 . |-eeireiieee e [T [ 22,000,000 22,096,866
Evergreen Basket of Long Fixed Rate Lam Research Corp-SENIOR UNSECURED
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 5,973,106 |............ 5,960,356 (09/21/2023 ..... 06/21/2051 ..... 512807-AU-2 . |eeeeeieeeeeeeiieeee e [T e 5,973,106 |............ 5,960, 356
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,590,007 |............ 1,584,119 09/21/2023 ..... 06/21/2051 ..... 172967-L0-9 . [Citigroup Inc-SENIOR UNSECURED ... 1 ..ocevvririiiiiiiiiiniiiinins o 1,500,097 |...evveennnn 1,584,119
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 27,637,261 |........... 28,522,205 |09/21/2023 ..... 06/21/2051 ..o [eeeeeeeiiieeeeeeiiie e Lo [ [ e DP Wor Id Ltd-SENIOR UNSECURED ..... |2 ..oooviiiiiiiieiiiiiiiieeeiis Joeeeiinns 27,637,261 28,522,205
Evergreen Basket of Long Fixed Rate Peabody Trust Senior Secured Notes

. |ABS Bank Loans and Corporate Bonds 1,015,057 |... ....809,855 [09/21/2023 ..... 06/21/2051 ..... GB954#-AD-4 . |eeeeriiieeeeeiiiie e [T 1,015,057 .809,855
Evergreen Basket of Long Fixed Rate UK Power Networks Servic Senior
ABS Bank Loans and Corporate Bonds |1 ...........ccoeeeeiiiiiiiiin [ o, 1,083,623 |............... 693,118 |09/21/2023 ..... 06/21/2061 ..... G91608-AB-4 . [Unsecured Notes ..........ccceevvvvvnnes [T oo 1,083,623 |....oeeeeennns 693,118
Evergreen Basket of Long Fixed Rate National Express Group P Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccviiiiiiiiiniiiins fooniinniiniiiiiiineens [, 923,322 [ceeeiiiiinans 888,723 | 09/21/2023 ..... 06/21/2051 ..... 636012-A8-5 . [Note Series A ........oooovveereeiiins [4 i e 923,322 |.oooiiiiinennn 888,723
Evergreen Basket of Long Fixed Rate Cross London Trains Limi Senior

. |ABS Bank Loans and Corporate Bonds ...3,315,491 |............ 2,413,108 [09/21/2023 ..... 06/21/2051 ..... G2564*-AA-5 . [Secured Notes .. . .... 3,315,491 ... 2,413,108
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiiiiies fooniininnniiiiiiieenees feniiiinns 67,000,000 |........... 66,939,700 (09/21/2023 ..... 06/21/2051 ..... 06764C-AA-4 . JBA A v [T [ 67,000,000 66,939,700
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-5 BLVN |ssuance
ABS Bank Loans and Corporate Bonds |1 ..........cccccoeecveeiiiiiis |oennnnnn. 200,000,000 |........... 43,062,178 |.......... (37,490,885)| 09/22/2023 ..... 06/22/2051 ..... 72403Z-0Y-5 . [Confirmation .......ccouvvvevvccnnnnnns [ 1o e 43,000,000 42,999,556
Evergreen Basket of Long Fixed Rate Galaxy 33 CLO Ltd-GALXY 2024-33A A1
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 28,000,000 |........... 28,123,284 | 09/22/2023 ..... 06/22/2051 ..... 36321E-AC-9 . |eeiieiieee e [T [ 28,000,000 28,123,284
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured
ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 9,000,000 |............ 9,000,000 |09/22/2023 ..... 06/22/2051 ..... 239426-AD-1 . [Class A Term Loan .....ccoooevvveennee [T oiiiiiiiiiiiiiiiiiiiiines o, 9,000,000 |............ 9,000,000
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Park Blue CLO 2022-1 Ltd-PKBLU

57629%GH5 ... ABS Bank Loans and Corporate Bonds 6,000,000 |............ 6,012,450 (09/22/2023 ..... 06/22/2051 ..... 70016W-AQ-7 . [2022-1A ATR .... ....6,000,000 ....6,012,450
Evergreen Basket of Long Fixed Rate TCI-Flatiron Clo 2018-1 -TFLAT

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 10,000,000 |........... 10,019,030 |09/22/2023 ..... 06/22/2051 ..... 87232A-AN-4 . J2018-1A BR ....ooveiiiiiiiiiiiiieens [T [ 10,000,000 |........... 10,019,030
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2019--SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |........... 10,004,540 |09/22/2023 ..... 06/22/2051 ..... T7342M-A0-9 . [2019-1A CLASS BTR ...eevvevvinineenees [ 1 [ 10,000,000 |........... 10,004,540
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,380,170 |.oouvneens 1,655,954 (09/22/2023 ..... 06/22/2051 ..... 429827-AK-4 . J2004-1 CLASS A10 ..evvveveeniinneens [ 1 e 1,380,170 |.oooonnenes 1,655,954
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,239,008 |............ 1,162,798 |09/22/2023 ..... 06/22/2051 ..... 429827-AP-3 . J2004-1 CLASS A14 ..eevveririiiiienns [ 1 e 1,239,003 |............ 1,162,798
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,195,000 |....ovveeens 1,197,060 | 09/22/2023 ..... 06/22/2051 ..... 429827-AB-4 . [2004-1 CLASS A2 .....evvvvveriinieenns [T e 1,195,000 |.uevveennnn 1,197,060
Evergreen Basket of Long Fixed Rate SOUTH CAROLINA STUDENT L-SR

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooniinnniniiiiiiinnens [, 309,825 |.......connnnee 309,131 09/22/2023 ..... 06/22/2051 ..... 83715A-AJ-8 . JUNSECURED ........covvvvvmvrennenninnns [ 1o e 309,825 [...ccovennnes 309,131
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 1,752,225 |............ 1,814,562 |09/22/2023 ..... 06/22/2051 ..... 640330-AC-3 . 2015-2A CLASS B ....evvveveeeiiineeenes [T e 1,752,225 |............ 1,814,562
Evergreen Basket of Long Fixed Rate CIT EDUCATION LOAN TRUST-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooniineniniiiiiinneens feneiiiiiinns 367,802 |.....oveennne 349,013 |09/22/2023 ..... 06/22/2051 ..... 17284L-AB-0 . [2007-1 CLASS B ...evvveeveeiiiiiieneees [T s o 367,802 |...uvveeennnnn 349,013
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-BABSN 2015-1A

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,275,000 |............ 8,278,989 (09/22/2023 ..... 06/22/2051 ..... 056162-A8-9 . |CR ..ooveeriieeeeiiiiiee e [T e 8,275,000 |[............ 8,278,989
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%GH5 ... ABS Bank Loans and Corporate Bonds ..15,000,000 |........... 14,920,500 [09/22/2023 ..... 06/22/2051 ..... 04940#-AA-9 . |3 LP - Class A ... ...15,000,000 ... 14,920,500
Evergreen Basket of Long Fixed Rate Point Au Roche Park CLO -PARPK

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 6,865,811 |............ 7,288,953 (09/22/2023 ..... 06/22/2051 ..... 73052V-AC-9 . J2021-1A B1 ..oovveiiiiiiiiineciiieens [T e 6,865,811 |............ 7,288,953
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 14,562,035 |........... 14,667,906 |09/22/2023 ..... 06/22/2051 ..... 756250-AE-9 . JUNSECURED ........coovevvumvneenenninnnns [ 1o e 14,562,035 |........... 14,667,906
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Neuberger Berman Loan Ad-NEUB 2019-

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 4,703,298 |............ 4,782,626 (09/22/2023 ..... 06/22/2051 ..... . U N BH132D-A-T . IB2A AR oo [T e 4,703,298 |............ 4,782,626
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 5,800,000 |............ 5,806,003 |09/22/2023 ..... 06/22/2051 ..... 06762T-AE-1 . | Babson CLO Ltd/Cayman Islands ..... [1 ..ccooooiiiiiiiiinniiiiiinns [ 5,800,000 |...eevvennns 5,806,003
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceevvevviiiuiniiiinens foveeviiiiiinieiiiiens fooveeeinns 37,000,000 [........... 37,000,000 (09/22/2023 ..... 06/22/2051 ... 515095-MI-6 . [.eeeeeeeeneeeeiiieeieeeeeeeeieeeieeee | T o 37,000,000 |........... 37,000,000
Evergreen Basket of Long Fixed Rate

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 300,000,000 |...everevennnne 838,835 |........ (117,115,457)| 09/28/2023 ..... 06/28/2051 ..... 008065-B*-4 . | AEROVIAS DE MEXICO SA USD TERM LN |3 ..oeovviiiiiiiiiiiiiiiiinnes [ 728,198 |oereeeenns 733,701
Evergreen Basket of Long Fixed Rate ACCESS GROUP INC-SERIES 2005-B

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 216,982 |..vveeeeennnes 216,275 |09/28/2023 ..... 06/28/2051 ..... 00432C-Cli-9 . JCLASS A3 ..evveeeeeiiiiieeneeiiiieeeeees [T e 216,982 |.uvveeeennnes 216,275
Evergreen Basket of Long Fixed Rate

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceoiiiiiiiiiiiiiiins foovnninneiiiiiiineneen [oeeiiins 208,244,616 |.......... 208,244,616 |09/28/2023 ..... 06/28/2051 ..... 03113#-MM-3 . | AWF Levered I, LLC - Revolver ... [1 .ccoooriiiiiiiiiiiiiiiiien feeeeens 208,244,616 |.......... 208,244,616
Evergreen Basket of Long Fixed Rate GOAL CAPITAL FUNDING TRU-SERIES

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 1,693,060 |............ 1,740,320 |09/28/2023 ..... 06/28/2051 ..... 38021F-AB~7 . 20151 CLASS B ....oovvvvriieeeiinnns [ i e 1,693,060 |.....oeee... 1,740,320
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST 2003-4 LN

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds .879,370 |... ....843,287 (09/28/2023 ..... 06/28/2051 ..... 784426-GM-2 . |BKD CTF CL B ... ....879,370 .843,287
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -2014-4

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,414,827 |............ 1,362,476 |09/28/2023 ..... 06/28/2051 ..... 28090A-AB-5 . [SERIES B ...ovvvvveeiiiiiiieeeiiiieenns [ 1 e 1,414,827 |.......c... 1,362,476
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 14,000,000 |........... 14,000,000 | 09/28/2023 ..... 06/28/2051 ..... 239426-AD-1 . [Class A Term Loan ........oooovvveens [T oo e 14,000,000 |........... 14,000,000
Evergreen Basket of Long Fixed Rate Greenwood Park CLO Ltd-SERIES 18-1A

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds 8,800,000 |............ 8,813,983 (09/28/2023 ..... 06/28/2051 ..... 39729R-AC-2 . [CLASS B . . ....8,800,000 ....8,813,983
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 10,500,000 |........... 10,514,165 |09/28/2023 ..... 06/28/2051 ..... 13876J-AE-2 . [TRA B oo [ T o 10,500,000 |........... 10,514, 165
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 33,978,082 |........... 34,225,114 109/28/2023 ..... 06/28/2051 ..... 756250-AE-9 . JUNSECURED ........coovvvvummeennenninnnns [ 1o e 33,978,082 |........... 34,225,114
Evergreen Basket of Long Fixed Rate Park Blue CLO 2022-1 Ltd-PKBLU

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 24,000,000 |........... 24,049,800 | 09/28/2023 ..... 06/28/2051 ..... 70016W-AQ-7 . [2022-1A AR ..ooevviiiieniiiiieeeeeee [T e 24,000,000 |........... 24,049,800
Evergreen Basket of Long Fixed Rate EDUCATION LOAN ASSET-BAC-SERIES

57629*6U9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooiiiiiiiniiiiiss |ovviinns 200,000,000 |............ 7,728,757 |......... (71,327,567) | 09/28/2023 ..... 06/28/2051 ..... 281397-AP-4 . J2003-2 CLASS 2A1 ...oevvevvvcinvnneeeees [ 1 oo o, 7,650,000 |............ 7,222,311
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared EDUCATION LOAN ASSET-BAC-SERIES

57629%GU9 ... ABS Bank Loans and Corporate Bonds 4,350,000 |............ 4,108,259 |09/28/2023 ..... 06/28/2051 ..... 281397-AB-5 . [2003-1 CLASS A2 ... 4,350,000 .... 4,108,259
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 1,700,000 |............ 1,654,385 09/28/2023 ..... 06/28/2051 ..... 640310-CK-5 . [2005-4 CLASS A4RT ......ccvvveveeences [4 i e 1,700,000 |............ 1,654,385
Evergreen Basket of Long Fixed Rate EDUCATION LOAN ASSET-BAC-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,950,000 |............ 2,785,074 (09/28/2023 ..... 06/28/2051 ..... 281397-A0-2 . 2003-2 CLASS 2A2 ....ovvvvvuvrveenneenn [ 1o e 2,950,000 [............ 2,785,074
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 40,000,000 |........... 40,000,000 |09/28/2023 ..... 06/28/2051 ..... 186858-M0-7 . [Term Loan 2024 .........ooevvvvvcnnnnns [T oo o 40,000,000 |[........... 40,000,000
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 3,469,554 |............ 3,429,628 |09/28/2023 ..... 06/28/2051 ..... 640310-CM-1 . [2005-4 CLASS A4R2 ........evvvvvvvvinns [4 i e 3,469,554 |............ 3,429,628
Evergreen Basket of Long Fixed Rate SLM STUDENT LN TR 2006-5-NOTE CL B

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 4,087,922 |............ 4,023,632 | 09/28/2023 ..... 06/28/2051 ..... B3149E-AG-2 . [oeeerreeeireeeerieenree e [ 2 e [oeeee 4,087,922 |...veennenn 4,023,632
Evergreen Basket of Long Fixed Rate Dryden 64 CLO Ltd-DRSLF 2018-64A B

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 13,900,000 |........... 13,906,408 |09/28/2023 ..... 06/28/2051 ..... 26251L-AE—4 . [oeeereeeieeeeeeeee e | T o 13,900,000 |........... 13,906,408
Evergreen Basket of Long Fixed Rate

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 28,000,000 |........... 26,891,043 | 09/28/2023 ..... 06/28/2051 ..... 64033E-AB-2 . |NSLT 2013-2A B ...vvvvvveeenciiieens [ 1 e 28,000,000 |........... 26,891,043
Evergreen Basket of Long Fixed Rate SLM Student Loan Trust 2-SLMA 2003-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 7,300,849 |............ 6,987,748 |09/28/2023 ..... 06/28/2051 ..... T8442G-KP-0 . 14 B oovveeiieeiiiiiieeeneeee [T e 7,300,849 |............ 6,987,748
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2021-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 13,600,000 |........... 12,992,963 |09/28/2023 ..... 06/28/2051 ..... 64034X-AB-9 . TA B ..o [T [ 13,600,000 |........... 12,992,963
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57629%GU9 ... ABS Bank Loans and Corporate Bonds ..10,100,000 |............ 9,559,546 [09/28/2023 ..... 06/28/2051 ..... 640346-AB-6 . |1A B .. 1 ...10,100,000 .... 9,559,546
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 6,503,344 |............ 6,452,174 (09/28/2023 ..... 06/28/2051 ..... 64031C-AB-8 . [2012-2A CLASS B .....evvvvveeiinneenns [T e 6,503,344 |............ 6,452,174
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 1,495,968 |............ 1,450,939 (09/28/2023 ..... 06/28/2051 ..... 78442G-PS-9 . |5 CLASS B ..eeeeviiiiiiiieciiiiiiiineens [ 2 i e 1,495,968 |............ 1,450,939
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared ASSURANT CLO | LTD-ASRNT 2018-1A A

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 2,174,804 |............ 2,174,734 (09/28/2023 ..... 06/28/2051 ..... . U N 04623T-AA-3 . |.. [ I U R 2,174,804 |............ 2,174,734
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Reckitt Benckiser Treasu-SENIOR

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 9,708,023 |............ 9,778,604 |09/28/2023 ..... 06/28/2051 ..... 756250-AE-9 . JUNSECURED ........covveviuvveernniiinnns [T o e 9,708,023 |............ 9,778,604
Evergreen Basket of Long Fixed Rate

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 13,000,000 |........... 12,990,718 |09/28/2023 ..... 06/28/2051 ..... 21623P-AC-1 . | COOK PARK CLO LTD-COOK 2018-1A A2 [ 1 .evveeriiiiiiiiiiiiiiiien foreeeies 13,000,000 |........... 12,990,718
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,955,495 |............ 3,956,467 (09/28/2023 ..... 06/28/2051 ..... B3%N-AC-2 . J2021-1A B e [T e 3,955,495 |............ 3,956,467
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 26,948,000 |........... 26,948,000 (09/28/2023 ..... 06/28/2051 ..... 67008#-MM-7 . |SPV, L.P. - Fund | Revolver ........ [1 .cooiiiiiiiiiiiiiiiiinns e 26,948,000 |........... 26,948,000
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 125,000,000 |........... 38,862,330 |.......ec... 8,483,363 (09/06/2023 ..... 12/06/2046 ..... 756250-AE-9 . JUNSECURED ........covvvvvumrnennenninnns [T i e 38,832,094 |........... 39,114,416
Evergreen Basket of Long Fixed Rate SOUTH CAROLINA STUDENT L-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 8,103,672 |............ 8,076,168 | 09/06/2023 ..... 12/06/2046 ..... 83715R-AG-7 . J2014-1 CLASS B ...ooovnvrriieeniinene [ 1o e 8,103,672 |............ 8,076,168
Evergreen Basket of Long Fixed Rate SLC STUDENT LOAN TRUST-SERIES 2005-

57629*DE8 ... ABS Bank Loans and Corporate Bonds ... 2,302,244 |............ 2,268,211 [09/06/2023 ..... 12/06/2046 ..... 784420-AE-1 . |1 CLASS B ... . ... 2,302,244 ....2,268,211
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,964,982 |............ 1,956,949 (09/06/2023 ..... 12/06/2046 ..... 784426-QT-6 . B CLASS B ..evveveeeenirieeeeciiiieeenns [ 1 e 1,964,982 |............ 1,956,949
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-5 BLVN |ssuance

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 10,062,632 |........... 10,052,528 (09/06/2023 ..... 12/06/2046 ..... 72403Z-0Y-5 . [Confirmation .......ccoouevvevviinnnnnns [ 1o e 10,052,632 |........... 10,052,528
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES

57629*DE8 ... ABS Bank Loans and Corporate Bonds 2,645,000 |............ 2,300,314 |09/06/2023 ..... 12/06/2046 ..... 63938E-AE-4 . [2014-1 CLASS B ... . ... 2,645,000 .... 2,300,314
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 2,599,813 |...cuveens 2,471,906 (09/06/2023 ..... 12/06/2046 ..... 64031A-AJ-5 . J2006-3 CLASS B .......ccuvvvveeeeicnnne [T o e 2,599,813 |........... 2,471,906
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinnnnins Jooviinniieniiiiiienens foeeiiiins 4,356,476 |............ 4,564,268 (09/06/2023 ..... 12/06/2046 ..... 63930L-AC-1 . J2015-3 CLASS B ....couvvveeeeeiinnnees [T e 4,356,476 |............ 4,564,268
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 9,872,233 |...cvveennn 9,857,722 (09/06/2023 ..... 12/06/2046 ..... 64033J-AB-1 . J2014-1A CLASS B ....ovvvvveeeneiinens [ 1o e 9,872,233 |....cueees 9,857,722
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 3,184,511 [............ 3,271,953 | 09/06/2023 ..... 12/06/2046 ... 64033N-AB-2 . J2014-5A CLASS B ....ccvvvvvevvveinnnenes [T oo o, 3,184,511 [............ 3,271,953
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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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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared SLM STUDENT LOAN TRUST-SERIES 2004

57629*DE8 ... ABS Bank Loans and Corporate Bonds .961,126 |... ....938,799 (09/06/2023 ..... 12/06/2046 ..... 784426-LJ-3 . |- 3 CLASS B .... ....961,126 .938,799
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 3,250,000 |............ 3,107,212 (09/06/2023 ..... 12/06/2046 ..... 64032A-AB-1 . J2012-1A CLASS B ....oovvvvveeeeeiinens [ 1 e 3,250,000 [............ 3,107,212
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,840,476 |............ 1,790,169 |09/06/2023 ..... 12/06/2046 ..... 64033L-AD-2 . 2014-2A CLASS B ....evvvvvveeiinieenns [ 1 e 1,840,476 |............ 1,790,169
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 3,240,000 |............ 3,126,247 (09/06/2023 ..... 12/06/2046 ..... 64033K-AB-8 . [2014-3A CLASS B .....evvvvveeiiineenns [T e 3,240,000 |............ 3,126,247
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 30,000,000 |........... 30,000,000 |09/06/2023 ..... 12/06/2046 ..... 239426-AD-1 . [Class A Term Loan ........oooovvcnens [T oo e 30,000,000 |[........... 30,000,000
Evergreen Basket of Long Fixed Rate

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 3,000,000 |............ 3,003,255 | 09/06/2023 ..... 12/06/2046 ..... 48250R-BN-5 . | KKR CLO 12 Ltd-KKR 12 BR2 .......... [1 cocerieiiiiiiiiiiiiiiiinns o 3,000,000 |-.euvveennns 3,003,255
Evergreen Basket of Long Fixed Rate University of East Angli Senior

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 2,920,022 |.....oveeenn 1,811,392 |09/06/2023 ..... 12/06/2046 ..... G92888-AB-1 . [Unsecured Notes ........cccoovvuveennes [T oo s 2,920,022 |...couueeee 1,811,392
Evergreen Basket of Long Fixed Rate NSPC-L HLDGS Il LP SECURED LOAN

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiininnnnnnns foevinns 250,000,000 |.......... 102,056,225 |........... 34,931,718 | 09/15/2023 ..... 09/15/2047 ... 63001Z-MM-8 . JFACILITY oo [ 1o [ 102,000,000 |......... 102,000,000
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 50,000,000 |........... 50,503,650 |09/15/2023 ..... 09/15/2047 ... 92213L-AE-3 . |LLC - Senior Secured Class A Loan . [1 ....ccooviiiiiiininniiiinnns foeenninns 50,000,000 |........... 50,503,650
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-7 RCS Issuance

57629°DMO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 31,882,5% |........... 32,083,244 |09/15/2023 ..... 09/15/2047 ... 72403Z-0X-7 . [Confirmation .......ccooevvvevvvcnnnnnns [ 1o e 31,882,5% |........... 32,083,244
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2013-2 -OHALF

57629*DMO ... ABS Bank Loans and Corporate Bonds 8,000,000 |............8,011,008 [09/15/2023 ..... 09/15/2047 ... 67104L-AG-2 . [2013-2A CR ... . ...8,000,000 ....8,011,008
Evergreen Basket of Long Fixed Rate Long Point Park CLO Ltd-LNGPT 2017-

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 23,600,000 |........... 23,615,576 | 09/15/2023 ..... 09/15/2047 ... 542798-AC-7 . [TA ATB e [T [ 23,600,000 |........... 23,615,576
Evergreen Basket of Long Fixed Rate

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 6,495,234 |............ 6,334,407 [09/15/2023 ..... 09/15/2047 ... 20365T-AF-1 . | Entergy Texas Inc-SECURED .......... [1 .occoiiiiiiiiiininiiinns o 6,495,234 |............ 6,334,407
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared United Airlines 2016-2 C-UNTD AIR

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 8,012,826 |............ 7,938,463 [09/15/2023 ..... 09/15/2047 ... U N 90933J-AA-9 . [16-2 B ...oooiiiiiiiiiiiiiiiiieeeee [ i e 8,012,826 |............ 7,938,463
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Neuberger Berman Loan Ad-NEUB 2022-

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 24,703,154 |........... 25,949,882 |09/15/2023 ..... 09/15/2047 ... B4135D-AA-3 . ATA A e [T [ 24,703,154 |........... 25,949,882
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivieenninies |oevinns 250,000,000 |............ 1,613,804 |.......... (65,244,332) [ 09/15/2023 ..... 09/15/2047 ... 031162-CJ-7 . | AMGEN INC-SENIOR UNSECURED ......... [2 eeevreiiiiiiiiiiiiiiiiinene o 1,557,640 |..evvennnn 1,546,500
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 39,805,392 |........... 40,008,360 [09/15/2023 ..... 09/15/2047 ... 3B17ON-AB-0 . [2024-T1A A wooeveiiiiiiiieciiiieeeees [T e 39,805,392 |........... 40,008, 360
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiniiiis Joovinnniieiiiiiiienees foeeiiiinns 2,540,844 |............ 2,666,550 (09/15/2023 ..... 09/15/2047 ... 456866-AM-4 . | INGERSOLL-RAND CO-DEBENTURE ........ [2 .eeevrvriiiiiiiiiiiiiiiiienes o 2,549,844 |............ 2,666,550
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 75,000,000 |........... 75,042,075 | 09/15/2023 ..... 09/15/2047 ... T4989H-AL-6 . | RR 12 Ltd-RRAM 2020-12A AAR3 ...... [1 cccoiiiiiiiiiiiiiiiiiien foees 75,000,000 |........... 75,042,075
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiniiiis Jooviniiinneiiiiiiinees foeeniiinns 4,585,557 |......oe.nn 4,673,908 [09/15/2023 ..... 09/15/2047 ... 042735-AK-6 . | Arrow Electronics Inc-DEBENTURE .. [2 .......coocoieeiieiiiinnnnne o 4,585,557 |.......... 4,673,908
Evergreen Basket of Long Fixed Rate

57629°DL2 ... ABS Bank Loans and Corporate Bonds 3,000,000 |............ 3,000,000 |09/15/2023 ..... 09/15/2047 ... 830120-AE-4 . | Sixth Street CLO-SIXST 2021-20A C ... 3,000,000 ... 3,000,000
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovinnneiiniiiiiienees foeeiiiinns 9,708,023 |............ 9,778,604 |09/15/2023 ..... 09/15/2047 ... 756250-AE-9 . JUNSECURED ........eevvvvvuvrnnrnenninens [ 1o e 9,708,023 |............ 9,778,604
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinnenniiiiiiinenens foneiiinns 15,583,017 |........... 15,667,941 |09/15/2023 ..... 09/15/2047 ... 06760H-AJ-5 . |IA C oo [ 2 i [ 15,583,017 |........... 15,667,941
Evergreen Basket of Long Fixed Rate

57629°DL2 ... ABS Bank Loans and Corporate Bonds 1,725,000 |............ 1,727,951 [09/15/2023 ..... 09/15/2047 ... 04018X-AJ-8 . | ARES CLO-ARES 2021-ALFA D .. ....1,725,000 ... 1,727,951
Evergreen Basket of Long Fixed Rate NSPC-L HLDGS Il LP SECURED LOAN

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinennniiiiiiinnnnns foneiiinns 60,000,000 |........... 60,000,000 |09/15/2023 ..... 09/15/2047 ... 63001Z-MM-8 . JFACILITY oo [ 1 e 60,000,000 |........... 60,000,000
Evergreen Basket of Long Fixed Rate BR DSCO Il Investco, LLC & BR SCO

57620%DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiniiins fooninnnnnnciiiiiinenens foneiiinns 38,000,000 |........... 38,000,000 |09/15/2023 ..... 09/15/2047 ... 05566Z-MN-4 . |I1-A Investco, LLC - Term Loan ... [1 ..ccoooiiiiiiiiinnniiiiiinns feeennnns 38,000,000 |........... 38,000,000
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvvveeninins |oeninnns 250,000,000 |............ 1,070,927 |......... (65,711,709) [ 09/15/2023 ..... 09/15/2047 ... 04352E-AA-3 . | Ascension Health-SENIOR UNSECURED [ 1 .....ooovvrviinininnniiiiinns e 1,014,797 e 931,150
Evergreen Basket of Long Fixed Rate

57629*DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeiiceiiiiiiiiis |ovviinniniiiiiiiiinens foveeiinnns 10,265,442 |........... 10,253,037 [09/15/2023 ..... 09/15/2047 ..... 195869-AP-7 . | COLONIAL PIPELINE CO-SR UNSECURED [ 1 ....ccevvvriiiiivnneiniiiins fovnnnenns 10,255,442 |........... 10,253,037
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared DISCOVER FINANCIAL SVS-SENIOR

57629*DP3 .. ABS Bank Loans and Corporate Bonds ..12,596,200 |........... 12,593,629 [09/15/2023 ..... 09/15/2047 ... 254709-AM-0 . |UNSECURED .... ... 12,596,200 .. 12,593,629
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-7 RCS |ssuance

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiniiiiins foovnnnnniiiiiiiiienees foneiiinns 29,187,500 |........... 29,371,188 [09/15/2023 ..... 09/15/2047 ... 72403Z-0X-7 . [Confirmation .......ccooevvvevvicnnnnnns [ 1o e 29,187,500 |........... 29,371,188
Evergreen Basket of Long Fixed Rate NSPC-L HLDGS Il LP SECURED LOAN

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuiiiiiiiiiins foovinnnnnciiiiiinnnees foneiiinns 60,000,000 |........... 60,000,000 |09/15/2023 ..... 09/15/2047 ... 63001Z-MM-8 . JFACILITY oo [ 1 e 60,000,000 |........... 60,000,000
Evergreen Basket of Long Fixed Rate Steele Creek CLO 2016-1 -SERIES

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiieiiiiiiins fooviniinnciiiiiinenees foneiiinns 33,918,853 |........... 33,945,276 |09/15/2023 ..... 09/15/2047 ... 858102-AX-4 . [2016-1A CLASS AR .....evvvvveviinnnenns [ 1 [ 33,918,853 |........... 33,945,276
Evergreen Basket of Long Fixed Rate FLORIDA POWER & LIGHT CO-SECURED

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 47,929,256 |........... 40,547,922 |09/15/2023 ..... 09/15/2047 ... 341081-FG-7 . BOND ..eovveeiniieeeeeiiiiieeeceeiinens [ 1o e 47,929,256 |........... 40,547,922
Evergreen Basket of Long Fixed Rate COX COMMUNICATIONS INC-SENIOR

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis foovinininnniiiiiienees foeeiiinnns 8,215,549 |............ 8,005,227 (09/15/2023 ..... 09/15/2047 ... 224044-06-0 . JUNSECURED ........ceverviuvrnereniiinnns [2 covieiiiiiiiieieccciiieenes o, 8,215,549 |............ 8,095,227
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2024-V-BABSN 2024-

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinenens foniiiinns 30,000,000 |........... 30,128,940 | 09/15/2023 ..... 09/15/2047 ... 06763Y-AJ-8 . [BA C .evvveeeeeiiiiiiieeeiiiieeeeeen [T [ 30,000,000 |........... 30,128,940
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiiiiiiiiiins foovinennniiiiiiinenens foneiiinns 12,270,988 |........... 12,204,220 (09/15/2023 ..... 09/15/2047 ... 98389B-AV-2 . | Xcel Energy Inc-SENIOR UNSECURED . [2 ......coovcvvevveeriiinnnnnnnn foeeninnns 12,270,988 |........... 12,204,220
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Joovinieiieiiiiiiiinees foeeniiinns 9,970,564 |............ 9,970,564 [09/15/2023 ..... 09/15/2047 ... 239426-AD-1 . [Class A Term Loan ........oooevvvcnes [T oo e 9,970,564 |............ 9,970,564
Evergreen Basket of Long Fixed Rate AERCAP |RELAND CAPITAL D-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviienniiins |oeninnns 250,000,000 |........... 16,985,630 |......... (50,266,096) [ 09/15/2023 ..... 09/15/2047 ... 00774M-AB=1 . JUNSECURED ........ccoeevvmrrenneniiinnnns [ 2 iiiiiiiiiiiiiieeciiineeeen foieiis 16,929,426 |........... 16,709,703
Evergreen Basket of Long Fixed Rate

57629*DN8 ... ABS Bank Loans and Corporate Bonds ..50,261,698 |...........30,371,287 [09/15/2023 ..... 09/15/2047 ... 191216-CY-4 . [ Coca-Cola Co/The-SENIOR UNSECURED ...50,261,698 ...30,371,287
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 28,367,088 |........... 27,677,103 [09/15/2023 ..... 09/15/2047 ... 09778P-AA-3 . | Bon Secours Mercy Health-SECURED . [1 ......oooviiiiiiinnniiiiiinnns foeninis 28,367,088 |........... 27,677,103
Evergreen Basket of Long Fixed Rate 0'REILLY AUTOMOTIVE INC-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis Joovininiiniiiiiiienens foeeiiinnns 8,896,189 |............ 8,779,423 [09/15/2023 ..... 09/15/2047 ... 67103H-AF-4 . JUNSECURED ........coovrviiunrrernniiinnns [2 i o 8,896,189 [............ 8,779,423
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared SCHLUMBERGER HLDGS CORP-SR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Joeviniiineiiiiiiiennes foeeiiiinns 9,149,426 |............ 9,166,663 |09/15/2023 ..... 09/15/2047 ... U N 806851-AG-6 . JUNSECURED .........ooeevviuvveeenenninnns [T oo e 9,149,426 |............ 9,166,663
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 14,114,666 |........... 11,229,446 (09/15/2023 ..... 09/15/2047 ... 23338V-AE-6 . | DTE Electric Co-SECURED ............. [T cocriiiiiiiiiiiiiiiiiinns e 14,114,666 |........... 11,229,446
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 50,274,268 |........... 41,375,391 | 09/15/2023 ..... 09/15/2047 ... 458140-AK-6 . | INTEL CORP-SENIOR UNSECURED NOTE . [2 ....oevvvivieiiineiiiiiiinnnns foreeeeenns 50,274,268 |........... 41,375,391
Evergreen Basket of Long Fixed Rate Brookfield Finance Inc-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 22,446,944 |........... 22,570,216 | 09/15/2023 ..... 09/15/2047 ... 11271L-AC-6 . [UNSECURED .......eevvveeiiiiiiinneenne [ T o 22,446,944 |........... 22,570,216
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 18,939,317 |........... 16,405,366 |09/15/2023 ..... 09/15/2047 ... 40728T-AA-1 . | HAMILTON COLLEGE-UNSECURED ......... [1 cocerriiiiiiiiiiiiiiiiiiiiens feeeeins 18,939,317 |........... 16,405, 366
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 11,619,533 |........... 11,704,011 | 09/15/2023 ..... 09/15/2047 ... 756250-AE-9 . JUNSECURED ........covvvvvumrnennenninnns [T i e 11,619,533 |........... 11,704,011
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 34,000,000 |........... 34,000,000 (09/15/2023 ..... 09/15/2047 ... 515095-MI-6 . [oeeeveeeneeeeiiieeieeeeree e | T o 34,000,000 |........... 34,000,000
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES

57629*ERS ... ABS Bank Loans and Corporate Bonds ...2,219,874 |..........(26,779,975) [ 08/30/2023 ..... 08/30/2034 ..... 281378-AB-5 . [2015-1 CLASS B ... . ... 2,197,531 ....2,176,578
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovinnneiiniiiiiienees foeeiiiinns 2,880,780 |............ 2,906,420 (08/30/2023 ..... 08/30/2034 ..... 28137T-AB-9 . J2014-2 CLASS B ...ooovvvvveeeeeiineens [T e 2,880,780 |.cuvveennns 2,906,420
Evergreen Basket of Long Fixed Rate COLLEGIATE FUNDING SERVI-SERIES

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 .......cccccooevvuiiiiiniiiins foovvninineiiiiiiienees feneiiiiiinns 762,747 | 722,843 |08/30/2023 ..... 08/30/2034 ..... 19458L-BD-1 . [2005-A CLASS B ...eevvevviirienieeenees [ 1 i o 762,747 oo 722,843
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-7 RCS Issuance

57629*ERS ... ABS Bank Loans and Corporate Bonds ..15,777,566 |...........15,876,860 [08/30/2023 ..... 08/30/2034 ..... 72403Z-0X-7 . [Confirmation ... ...15,777 566 ...15,876,860
Evergreen Basket of Long Fixed Rate Pennsylvania Electric Co-SENIOR

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiis Joovininiinniiiiiieeees foeeiiiinns 9,022,121 ... 8,888,990 |08/30/2023 ..... 08/30/2034 ..... 708696-BY-4 . JUNSECURED ........ccovevvmuveerneeninnns [T oo e 9,022,121 ..o 8,888,990
Evergreen Basket of Long Fixed Rate Schlumberger Holdings Co-SENIOR

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiniiins fooninnnnnnciiiiiinenens foneiiinns 40,053,39% |........... 40,431,917 | 08/30/2023 ..... 08/30/2034 ..... 806851-AK~7 . JUNSECURED ........coevevvummrenneniinnnns [ 1o e 40,053,3% |........... 40,431,917
Evergreen Basket of Long Fixed Rate

57629*ERS ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinennniiiiiiieenens feneiiinns 18,294,489 |........... 18,307,063 |08/30/2023 ..... 08/30/2034 ..... 10510K-AC-1 . [ BRAMBLES USA INC-SR UNSECURED ..... |2 ..ccevevrrriiininiineniininns fonniiennns 18,294,489 |........... 18,307,063
Evergreen Basket of Long Fixed Rate HONEYWELL INTERNATIONAL -

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeiiceiiiiiiiiis |ovviinniniiiiiiiiinens foveeiinnns 31,936,912 |........... 28,041,511 [08/30/2023 ..... 08/30/2034 ..... 438516-BB-1 . |SENIORUNSECURED NOTE ........oooeeeene [T ciiiviiiiiiiiiiiiiiiiiiiiens foeeeins 31,936,912 | 28,041,511
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared HONEYHELL INTERNATIONAL -SENIOR

57629*ERS ... ABS Bank Loans and Corporate Bonds ..24,388,907 |........... 22,012,822 (08/30/2023 ..... 08/30/2034 ..... 438516-AT-3 . NOTE .. ... 24,388,907 ...22,012,822
Evergreen Basket of Long Fixed Rate

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiniiiiins foovnnnnniiiiiiiiienees foneiiinns 20,000,000 |........... 20,067,160 |08/30/2023 ..... 08/30/2034 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 [ 1 ..ooeiiiiiiiiiiiiiiiiiiien feeeis 20,000,000 [........... 20,067, 160
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 2,700,000 |............ 2,706,515 (08/30/2023 ..... 08/30/2034 ..... 125550-A-6 . [TA DR ..ovveeeeeiiiiiieecieiineeeeeins [ 2 i o 2,700,000 |...evveenns 2,706,515
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Jooviniiiieiiiiiiiinees foeeiiiinns 2,700,000 |............ 2,709,682 (08/30/2023 ..... 08/30/2034 ..... 06762J-AG-8 . [2021-2A D ...ooeriiiiiiiieiiiiiiiiieeens [ 2 i e 2,700,000 |...uvveeenns 2,709,682
Evergreen Basket of Long Fixed Rate

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveenninins |oevinnns 200,000,000 |........... 19,774,032 |......... (45,500,668) [ 08/30/2023 ..... 08/30/2039 ..... 693304-AY-3 . | PECO Energy Co-SECURED .......cccocce [ 1 coeiiiiiiiiiiiiiiiiiiiiens [ 19,737,506 |........... 12,534,090
Evergreen Basket of Long Fixed Rate MCCORMICK & CO INC/MD-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 27,615,813 |........... 27,919,017 (08/30/2023 ..... 08/30/2039 ..... 579780-AN-7 . JUNSECURED ........coeeevvumrreeneniiinnnns [ 2 iviiiiiiiiiiiineciiiiieeeen foeeiis 27,615,813 |........... 27,919,017
Evergreen Basket of Long Fixed Rate United Airlines 2019-2 C-UNTD AIR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooovviiviiiiiiiiis Joovininiiiniiiiiienees foeeiiiinns 9,368,773 |............ 8,929,615 (08/30/2023 ..... 08/30/2039 ..... 90932K-AA-7 . [19-2 B FIXED ...ovvvvenieeiiiiieieneens [ i e 9,368,773 |............ 8,929,615
Evergreen Basket of Long Fixed Rate CROWN CASTLE INTL CORP-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiiiiiiiiiins foovinennniiiiiiinenens foneiiinns 24,217,974 |........c.. 24,441,408 | 08/30/2023 ..... 08/30/2039 ..... 22822V-AE-1 . JUNSECURED ........covevviumriinneniiininns [ 2 iiiiiiiiiiiiiieccciiiieeeen feees 24,217,974 |........... 24,441,408
Evergreen Basket of Long Fixed Rate Aviation Capital Group L-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinenniiiiiiiinenens feniiiinns 19,493,160 |........... 19,392,230 | 08/30/2023 ..... 08/30/2039 ..... 05369A-AA-9 . JUNSECURED ........cooevvvurrerneniiininns [ 2 eiiiiiiiiiiiinncccciiieeeen foieiis 19,493,160 |........... 19,392,230
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 65,000,000 |........... 65,654,745 | 08/30/2023 ..... 08/30/2039 ..... 92213L-AE-3 . |LLC - Senior Secured Class A Loan . [1 ....ccooviiiiiiininniiiinnns foeninnns 65,000,000 [........... 65,654,745
Evergreen Basket of Long Fixed Rate 610 Funding CLO 2 Ltd-SIX10 2016-

57629%EY3 ... ABS Bank Loans and Corporate Bonds ..40,000,000 |...........40,062,560 (08/30/2023 ..... 08/30/2039 ..... 83004L-AN-5 . [2RA A1R3 .. ...40,000,000 ...40,062,560
Evergreen Basket of Long Fixed Rate Yara International ASA-SENIOR

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivivenninins |oeiinnns 200,000,000 |........evveens 754,110 |......... (84,108,437)(08/30/2023 ..... 08/30/2049 ..... 984851-AF-2 . JUNSECURED ........covvvvinrienrnniiininns [2 v e, 704,347 | 702,607
Evergreen Basket of Long Fixed Rate Edwards Lifesciences Cor-SENIOR

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis Joovininiiniiiiiiienens foeeiiinnns 6,796,072 |............ 6,791,145 (08/30/2023 ..... 08/30/2049 ..... 28176E-AD-0 . JUNSECURED ........coovvvvumrieineiiinnns [2 i o 6,796,072 |............ 6,791,145
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 20,240,055 |........... 20,228,619 | 08/30/2023 ..... 08/30/2049 ..... U N 361448-BC-6 . | GATX Corp-SENIOR UNSECURED ......... [2 weeevvrriiiiiiiiiiiiiiiienen foeees 20,240,055 |........... 20,228,619
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared BUNGE LTD FINANCE CORP-SENIOR

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 10,285,963 |........... 10,273,212 (08/30/2023 ..... 08/30/2049 ..... 120568-AX-8 . [UNSECURED .........evvvrriiiiiiiinneiiins [ 2 e o 10,285,963 |........... 10,273,212
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 21,529,143 |........... 21,350,489 |08/30/2023 ..... 08/30/2049 ..... 00908P-AC-1 . | Air Canada 2017-1 Class -SECURED . [2 ........cccvvevieriiinnnnnnns foeninins 21,529,143 |.....eeeen 21,350,489
Evergreen Basket of Long Fixed Rate CHURCH & DWIGHT CO INC-SENIOR

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 5,295,907 |...ccoveennn 5,286,747 (08/30/2023 ..... 08/30/2049 ..... 171340-AN-2 . |UNSECURED .......oovveeeiiiiiiinieniiins [ 2 i o, 5,295,907 |........e... 5,286,747
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 45,280,669 |........... 36,024,715 | 08/30/2023 ..... 08/30/2049 ..... 23338V-AE-6 . | DTE Electric Co-SECURED ............. [1 cociiiiiiiiiiiiiiiiiiinns [ 45,280,669 |........... 36,024,715
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 48,000,000 |........... 46,057,927 |08/30/2023 ..... 08/30/2049 ..... 57542Z-A7-2 . [Floating Line ........ccccevvrviiinnnnns [ 2 ciiiiiiiiiiiiii e 48,000,000 |........... 46,057,927
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 40,000,000 |........... 40,134,320 | 08/30/2023 ..... 08/30/2049 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 |1 ..oveiiiiiiiiiiiiiiiiiiien feeeis 40,000,000 |[........... 40,134,320
Evergreen Basket of Long Fixed Rate Park Blue CLO 2022-1 Ltd-PKBLU

57629*EU1 ... ABS Bank Loans and Corporate Bonds 8,000,000 |............8,016,600 (08/30/2023 ..... 08/30/2049 ..... 70016W-AQ-7 . [2022-1A ATR .... ...8,000,000 ....8,016,600
Evergreen Basket of Long Fixed Rate FS Credit Opportunities -FSGLBL

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 306,000,000 |........... 75,095,682 |.......... (52,101,485)| 09/05/2023 ..... 09/03/2049 ..... 30290Y-AC-5 . [5.426 02/01/26 .....oocvvvveeeeeiicnens [T e 75,000,000 |........... 75,801,000
Evergreen Basket of Long Fixed Rate

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 10,478,880 |........... 10,413,484 (09/05/2023 ..... 09/03/2049 ..... 801060-AD-6 . | Sanofi-SENIOR UNSECURED ............. [1 cocoriiiiiiiiiiiiiiiiiiiinns [ 10,478,880 |........... 10,413,484
Evergreen Basket of Long Fixed Rate

57629*FB2 ... ABS Bank Loans and Corporate Bonds ...5,540,727 |............ 5,434,223 09/05/2023 ..... 09/03/2049 ..... 00108H-AH-3 . | AEP Texas Inc-SENIOR UNSECURED .... ....5,540,727 .... 5,434,223
Evergreen Basket of Long Fixed Rate Toyota Motor Corp-SENIOR UNSECURED

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 13,500,000 |........... 13,390,416 [09/05/2023 ..... 09/03/2049 ..... 892331-AD-1 . e [T [ 13,500,000 |........... 13,390,416
Evergreen Basket of Long Fixed Rate salesforce.com Inc-SENIOR UNSECURED

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 22,707,077 |........... 22,723,425 |09/05/2023 ..... 09/03/2049 ..... THBBL-AF-1 . e [T e 22,707,077 |........... 22,723,425
Evergreen Basket of Long Fixed Rate General Dynamics Corp-SENIOR

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 8,012,233 |............ 7,956,826 [09/05/2023 ..... 09/03/2049 ..... 369550-BC-1 . JUNSECURED ........cevvvvvmvreenneininene [ 1o e 8,012,233 |............ 7,956,826
Evergreen Basket of Long Fixed Rate Toyota Industries Corp-SENIOR

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 23,914,858 |........... 23,448,223 109/05/2023 ..... 09/03/2049 ..... 892330-AC-5 . JUNSECURED ........cceovveeuvneereeiiiinne [T oiiiiiiiiiiiiiiiiiiiiiiiiens foeeni, 23,914,858 |........... 23,448,223
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629*FB2 ... ABS Bank Loans and Corporate Bonds ... 3,574,652 |............ 3,575,267 [09/05/2023 ..... 50188G-AT-0 . |LCM XVIII LP-LCM 18A A1R ... . ... 3,574,652
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-
57620%FB2 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 13,987,157 |........... 13,993,507 (09/05/2023 ..... 13876J-AC-6 . [TRA A oo [ T o 13,987, 157
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver
57620%FB2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 48,217,027 |........... 46,266,173 [09/05/2023 ..... 57542Z-A7-2 . [Floating Line ........ccccevveviiiinnnnns [ 2 eieiiiiiiiiiiiie e 48,217,027
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP
57620%FB2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 10,000,000 |........... 10,070,840 | 09/05/2023 ..... 38179U-AH-1 . J2023-69A D .....evvvveeeiiiiiineeneiins [ 2 i [ 10,000,000
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,
57629*FB2 ......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviinviiiniininns foorveiiniiiiiiiiiiiinns fereiiennns 12,000,000 |........... 12,120,876 |09/05/2023 ..... 92213L-AE-3 . [LLC - Senior Secured Class A Loan . [1 c.oveeuiiriiviiiiiiiiiiiiinns Joeeeinns 12,000,000
Evergreen Basket of Long Fixed Rate Warwick Capital CLO 1 Lt-WWICK
57620%FB2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 12,000,000 |........... 12,044,256 (09/05/2023 ..... 936919-AC-3 . [2023-TA B ..evveeeieiiiiiiiieeiiieeeens [T e 12,000,000
Evergreen Basket of Long Fixed Rate
57620%FB2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 12,500,000 |........... 12,628,375 [09/05/2023 ..... 48255U0-AS-3 . | KKR CLO 43 Ltd-KKR 2022-43A DR ... [2 .eeovvrrviniiiiieiiiiiiiinnen foeeeins 12,500,000
Evergreen Basket of Long Fixed Rate
57620%FB2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 16,973,082 |........... 13,968,734 [09/05/2023 ..... 458140-AK-6 . | INTEL CORP-SENIOR UNSECURED NOTE . [2 ....ooevviuvriiiiniiiiniiinnnns foreeeinnnns 16,973,082
Evergreen Basket of Long Fixed Rate PARK BLUE CLO LTD-PKBLU 2023-4A D1
57620%FB2 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 12,070,415 |........... 12,188,220 |09/05/2023 ..... B99917-AL~4 . oo [ 2 e e 12,070,415
Evergreen Basket of Long Fixed Rate NSPC-L HLDGS Il LP SECURED LOAN
57620%FB2 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,100,000 |........... 11,100,000 | 09/05/2023 ..... 63001Z-MM-8 . JFACILITY oo [ 1 e 11,100,000
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver
57629*ES6 ... ABS Bank Loans and Corporate Bonds ....182,586,425 |...........69,402,044 [09/05/2023 ..... 57542Z-A7-2 . [Floating Line .. . .... 182,506,888
Evergreen Basket of Long Fixed Rate Bank of New York Mellon -SENIOR
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 5,399,625 |............ 5,332,873 | 09/05/2023 ..... 06406R-AF-4 . JUNSECURED .........coeevvuvreernenninnns [T oo e 5,399,625
Evergreen Basket of Long Fixed Rate United Airlines 2014-1 C-SECURED
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 10,128,486 |........... 10,210,496 |09/05/2023 ..... 90932P-AA-6 . INOTE ...oovvieeiiiiiiineiiiieceeeeen [T e 10,128,486
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Mitsubishi UFJ Financial-SENIOR
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 12,868,730 |........... 12,817,666 | 09/05/2023 ..... U N 606822-AV-6 . JUNSECURED .........cccovvuvveenennicnnns [T oo e 12,868,730
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Narragansett Electric Co-SENIOR
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 3,400,000 |............ 3,335,326 | 09/05/2023 ..... 631005-BH-7 . JUNSECURED ........eovvvvvmnrnereeiiinnns [ 1o e 3,400,000
Evergreen Basket of Long Fixed Rate
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,267,001 |............ 2,255,863 | 09/05/2023 ..... 532457-AZ-1 . | Eli Lilly & Co-SENIOR UNSECURED .. [1 .ccvvverriiiiiiiiiiiiiiiiines o 2,267,001
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 ...cceeeveieiiiiiniiinniiinnns Joonreiiiiiiiniiiiniiins Joeeeeinens 8,000,000 |....cevnnnen 8,080,584 |09/05/2023 ..... 92213L-AE-3 . [LLC - Senior Secured Class A Loan . [1 ..oveeriveirviininiiiiniiiines fooreenineens 8,000,000
Evergreen Basket of Long Fixed Rate I11inois Tool Works Inc-SENIOR
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 2,765,075 |............ 2,754,401 [09/05/2023 ..... 452308-AX=7 . JUNSECURED ........covvevvmmrnerneniinens [ 1o o 2,765,075
Evergreen Basket of Long Fixed Rate Federal Realty Investmen-SENIOR
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 6,382,061 |............ 6,248,106 |09/05/2023 ..... 313747-AY-3 . JUNSECURED ........cevvevimmrininniiinnns [2 i o, 6,382,051
Evergreen Basket of Long Fixed Rate JetBlue 2019-1 Class A P-JETBLUE
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 18,679,479 |........... 17,892,707 |09/05/2023 ..... ATT143-AJ-0 . [19-T A e [ e 18,679,479
Evergreen Basket of Long Fixed Rate
57629*ES6 ... ABS Bank Loans and Corporate Bonds ..3,598,314 |............ 3,582,961 | 09/05/2023 ..... 670346-AP-0 . | Nucor Corp-SENIOR UNSECURED ........ [1 .cccviriiiiiiiiiiiiiiiiiinns o 3,598,314
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2006~
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,502,780 |..ccuvvenns 1,451,243 [09/05/2023 ..... 78442G-RY-4 . J2 CLASS B ..eeeeeiiiieiieeeiiieeeneen [ 1 e 1,502,780
Evergreen Basket of Long Fixed Rate
57629*ES6 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinininiiiiiiiienens feeeiiiins 1,000,000 |............ 1,003,358 |09/05/2023 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 [1 ..cevveiiiiiiiiiiiiiiiiine o 1,000,000
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,
57629*EB3 ... ABS Bank Loans and Corporate Bonds .. 16,053,413 |... ..(12,599,347)(07/10/2023 ..... 92213L-AE-3 . [LLC - Senior Secured Class A Loan . ...16,000,000
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-
57629*EB3 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 96,218,150 |........... 97,252,544 107/10/2023 ..... 125550-AN-6 . [TA ATR e [ T o 9,218, 150
Invesco CMI Investments MM, LLC -
Evergreen Basket of Long Fixed Rate Senior Secured Notes - Term Loan
57629%EB3 ......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniinii Joviiiiiee e feeeeeis 17,236,926 |........... 17,236,926 (07/10/2023 ..... 46143#-MY-0 . [Series 2022-10 .......ccceeeeeriicins [ 2 i [ 17,236,926
Evergreen Basket of Long Fixed Rate BR DSCO Il Investco, LLC & BR SCO
57629*EB3 ......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 14,614,286 |........... 14,614,286 |07/10/2023 ..... 05566Z-MN-4 . |I1-A Investco, LLC - Term Loan .... |1 ..ccoooeeiiiiinnnneniiiiiinnns foeeenns 14,614,286
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Fred Hutchinson Cancer R-UNSECURED
ABS Bank Loans and Corporate Bonds ..10,119,927 |............ 7,728,219 [07/10/2023 ..... 01/08/2032 ..... 355611-AA-2 . |.. . ...10,119,927 ... 7,728,219
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 25,000,000 |........... 24,988,000 (07/10/2023 ..... 01/08/2032 ..... 38138K-AL-4 . [TTA AR .oooeeeiiiiieeeeciieeeeeee [T e 25,000,000 24,988,000
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 75,000,000 |........... 75,251,850 |07/10/2023 ..... 01/08/2032 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 |1 ..ooeiiiiiiiiiiiiiiiiiiien feeeis 75,000,000 75,251,850
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .........cccccoeiiiinnnnenne 200,000,000 |........... 75,045,763 |........... 41,448,875 | 07/10/2023 ..... 01/08/2035 ..... 67112C-BE-6 . | OZLM XIX Ltd-0ZLM 2017-19A A1RR .. [1 .ccovvrriiiiiiiiiiiiiiiiien feeeis 75,000,000 75,024,225
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 19,003,290 |........... 18,566,708 |07/10/2023 ..... 01/08/2035 ..... 61744Y-AK-4 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..cooovviiiiiiiinnniiiiiinns feeeeenns 19,003,290 18,566,708
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver
ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovinnnniiiiiiiineeens foneiiinns 86,000,000 |........... 82,520,453 |07/10/2023 ..... 01/08/2035 ..... 57542Z-A7-2 . [Floating Line ........ccccevveviiiinnnnns [ 2 iiiiiiiiiiiii e 86,000,000 82,520,453
Evergreen Basket of Long Fixed Rate Ares XXXIV CLO Ltd-ARES 2015-2A AR3
ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 10,500,000 |........... 10,522,250 (07/10/2023 ..... 01/08/2035 ..... 04015G-AX=7 . |-eeerreeeeeeeeiiieeeeeeiieeeeeeeeeee [T [ 10,500,000 10,522,250
Evergreen Basket of Long Fixed Rate Taylor Wimpey PLC Senior Unsecured
ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 10,973,222 |........... 12,577,445 (07/10/2023 ..... 01/08/2035 ..... 877409-A%-9 . Notes ......ooovvvveiieiiiiiiiiiniiiiins [ 2 i [ 10,973,222 12,577,445
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 2,076,635 |............ 2,077,145 (07/10/2023 ..... 01/08/2035 ..... B3%N-AC-2 . J2021-1A B e [T e 2,076,635 |............ 2,077,145
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,720,727 | 1,368,988 |07/10/2023 ..... 01/08/2035 ..... 23338V-AE-6 . | DTE Electric Co-SECURED ............. [1 cocoiiiiiiiiiiiiiiiiinns e 1,720,727 |oeeenennnn 1,368,988
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver
ABS Bank Loans and Corporate Bonds ..10,125,608 |........ (146,973,068) [ 08/11/2023 ..... 02/11/2050 ..... 57542Z-A7-2 . [Floating Line .. . ...10,000,000 .... 9,595,401
Evergreen Basket of Long Fixed Rate TPF Equity REIT Operatin Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 84,042,881 |........... 83,349,239 |08/11/2023 ..... 02/11/2050 ..... 87278%-AD-4 . Note ....oooiiiiiiiiiiiiiiiiiineniiiens [ 2 i e 84,042,881 83,349,239
Evergreen Basket of Long Fixed Rate TICP CLO VII Ltd-TICP 2017-7A ASR2
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 55,000,000 |........... 55,051,865 | 08/11/2023 ..... 02/11/2050 ..... 87248T-AU-9 . oo [T [ 55,000,000 55,051,865
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Johnson Matthey PLC Senior Note Ser
ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 66,885,847 |........... 65,029,340 |08/11/2023 ..... 02/11/2050 ..... F G5147*-AD-8 . |.. 2 i e 66,885,847 65,029,340
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Australia Pacific Airpor Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 68,499,008 |........... 68,260,636 (08/11/2023 ..... 02/11/2050 ..... Q0832%-AD-8 . INote .....cooiiiiiiiiiiiiiiiiiiiieeiiiiees [ 2 i [ 68,499,008 68,260,636
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 12,500,000 |........... 12,517,638 |08/11/2023 ..... 02/11/2050 ..... 00119Y-AC-7 . | AGL CLO Ltd-AGL 2021-10A B ..o [ 1 coeriiiiiiiiiiiiiiiiiien [ 12,500,000 12,517,638
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 12,025,000 |........... 12,042,292 | 08/11/2023 ..... 02/11/2050 ..... 06762J-AC-7 . J2021-2A B ...oeeeeiiiiiiieeneeiiiienens [ 1 e 12,025,000 12,042,292
Evergreen Basket of Long Fixed Rate Symphony CLO XXI1 Ltd-SYMP 2020-22A
ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 20,000,000 |........... 20,000,560 (08/11/2023 ..... 02/11/2050 ..... 87167G-CH-1 . JATAR e [T e 20,000,000 20,000,560
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,
ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 10,000,000 |........... 10,100,730 | 08/11/2023 ..... 02/11/2050 ..... 92213L-AE-3 . |LLC - Senior Secured Class A Loan . [1 ....cccooviiiiiiininiiiiinnns foennninns 10,000,000 10,100,730
Evergreen Basket of Long Fixed Rate ANCHORAGE CREDIT FUNDING-SERIES 18-
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 8,836,889 |............ 8,731,792 08/11/2023 ..... 02/11/2050 ..... 03330P-AA-7 . BA CLASS A oooveiiiieeiiiiiiiieeeeees [T e 8,836,889 |............ 8,731,792
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds ..13,100,000 |........... 13,125,663 [08/11/2023 ..... 02/11/2050 ..... 75009P-AC-1 . |Rad CLO 12 Ltd-RAD 2021-12A B ..... ...13,100,000 ... 13,125,663
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC
ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 43,000,000 |........... 43,000,000 (08/11/2023 ..... 02/11/2050 ..... 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 43,000,000 43,000,000

Invesco CMI Investments MM, LLC -
Evergreen Basket of Long Fixed Rate Senior Secured Notes - Term Loan
ABS Bank Loans and Corporate Bonds |1 ........ccccoeiiiiiinnnnenne 185,000,000 |........... 37,083,178 |......... (37,611,832) [ 08/21/2023 ..... 02/20/2050 ..... 46143#-MY-0 . [Series 2022-10 .......ccceeeeeriiiinns [ 2 e [ 37,000,000 37,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared CHURCHILL CFO 2022-1 LTD. - Class A
ABS Bank Loans and Corporate Bonds ..35,000,000 |...........35,000,000 (08/21/2023 ..... 02/20/2050 ..... 171435-AA-8 . [Revolver ...35,000,000 ...35,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiinic Jooviiiiiei e [ 11,500,000 |........... 11,508,786 | 08/21/2023 ..... 02/20/2080 ... [oeeeiiiiiiiiie e e 282523-Al-1 . | 1828 CLO Ltd-GUGG4 2016-1A ATJR .. [1 .oeeeereiiiiiiiiiiiiiee [ 11,500,000 11,508,786
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared CARLYLE US CLO 2018-3 LT-CGHS 2018-
ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Jooviiiiiiee e feeeeiiiis 8,000,000 |.......cc.. 8,004,952 (08/21/2023 ..... 02/20/2080 ... [oeeeeiiiiiiiiie e e 14317R-AC-3 . [BA ATB oo [T e 8,000,000 |-...evvennns 8,004,952
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared WM Investment Holding Revolver
ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 46,000,000 |........... 44,138,847 |08/21/2023 ..... 02/20/2050 ... |oiiiiiiiiiiiiiii e [ 57542Z-A7-2 . [Floating Line ........cccoeeeeiiiiiinnnes [2 ceviiiiiiiiiiineiciiiiieneen foeees 46,000,000 44,138,847
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*EJ6 ... ABS Bank Loans and Corporate Bonds .258,69 |... ....258,726 (08/21/2023 ..... 02/20/2050 ..... 553205-AC-9 . |MP CLO Il LTD-MP3 2013-1A AR ..... ....258,695 .258,726
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 20,000,000 |........... 20,028,820 (08/21/2023 ..... 02/20/2050 ..... 74980P-AC-7 . | ALM Ltd/KY-SERIES 21-14A CLASS A2 [1 .evveviiiiiiiiiiiniiiiiiens foeeeens 20,000,000 |........... 20,028,820
Evergreen Basket of Long Fixed Rate GT Loan Financing | Ltd -SERIES

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 7,000,000 |.....ovvuens 7,008,883 |08/21/2023 ..... 02/20/2050 ..... 36248M-AL-1 . J2013-1A CLASS BR .....ovvveevvinnnennns [ 1o e 7,000,000 |-.eevveennns 7,008,883
Evergreen Basket of Long Fixed Rate Sound Point Clo XXXI Ltd-SNDPT

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 10,100,000 |........... 10,103,182 |08/21/2023 ..... 02/20/2050 ..... 83615P-AC-1 . J2021-3A B ....oovviiiiniieriiiiiinenens [T e 10,100,000 |........... 10,103,182
Evergreen Basket of Long Fixed Rate RREEF America REIT 11, | Senior

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 15,000,000 |........... 13,966,890 |08/21/2023 ..... 02/20/2050 ..... 74986@-BB-6 . |Unsecured Notes .........ooeevennns [T oo e 15,000,000 |........... 13,966,890
Evergreen Basket of Long Fixed Rate KREF Lending VI LLC - Term Loan

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 215,000,000 |........... 40,938,642 |......... (46,037,268) [ 08/21/2023 ..... 02/20/2050 ..... 500798-M8-5 . [Series 2019-7 ......ooovviinninnerniens [T oo e 40,876,795 |........... 40,876,795
Evergreen Basket of Long Fixed Rate Peace Park CLO Ltd-PCEPK 2021-1A A

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 24,300,000 |........... 24,314,167 | 08/21/2023 ..... 02/20/2050 ..... TOATOM-AC-9 . |- [T [ 24,300,000 |........... 24,314,167
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 22,000,000 |........... 22,002,662 |08/21/2023 ..... 02/20/2050 ..... 97315T-AE-2 . JR017-1A BR ..ovveieiiiiiiincccieeens [T e 22,000,000 |........... 22,002,662
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-2 Ltd-TICP 2016-6A

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 35,944,214 |........... 36,513,387 | 08/21/2023 ..... 02/20/2050 ..... 87246M-AS-1 . JAR2 ..eevviiieiiiiiiieeeciieeeeeen [T [ 35,944,214 |........... 36,513,387
Evergreen Basket of Long Fixed Rate

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 21,000,000 |........... 21,018,039 (08/21/2023 ..... 02/20/2050 ..... 55821C-AC-8 . | Atrium IX-ATRM QA BR2 ........cooeee [T oo [ 21,000,000 |........... 21,018,039
Evergreen Basket of Long Fixed Rate

57629*FCO ... ABS Bank Loans and Corporate Bonds ..50,000,000 |...........50,198,700 (08/21/2023 ..... 02/20/2050 ..... 17181U-AA-6 . | CIFC Funding Ltd-CIFC 2024-2A A1 . ...50,000,000 ...50, 198,700
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 7,374,375 | 7,448,657 (08/21/2023 ..... 02/20/2050 ..... 92213L-AE-3 . |LLC - Senior Secured Class A Loan . [1 ...ccccovviiiiinnnnniniinnns s 7,374,375 |ocooennns 7,448,657
Evergreen Basket of Long Fixed Rate Millennium Pipeline Comp Senior

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 18,205,384 |........... 19,024,892 (08/21/2023 ..... 02/20/2050 ..... 60040#-AB-8 . [Secured ..........ccccueerrieiiiininnnnnns [T e 18,205,384 |........... 19,024,892
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Manchester United Footbal | Club,

57620*EV9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiinnnnnnins |oeninns 250,000,000 |........... 54,945,397 |......... (51,603,663) [ 08/25/2023 ..... 02/25/2050 ..... JUT 87,004 |........ (105,641,823) | G5791#-AA-9 . [Ltd Senior Secu .....ceeevvevvvcneennes [T oo o 54,858,393 |........... 54,038, 160
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared WM Investment Holding Revolver

57620*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 65,000,000 |........... 62,370,110 [08/25/2023 ..... 02/25/2050 ..... 57542Z-A7-2 . [Floating Line ........ccccevveviiinnnnns [ 2 eiiiiiiiiiiiinii e 65,000,000 [........... 62,370,110
Evergreen Basket of Long Fixed Rate Victoria Power Networks Gtd Senior

57620*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 39,500,000 |........... 38,513,200 | 08/25/2023 ..... 02/25/2050 ..... 09396#-AK=7 . Note ...eoeeviiiriiiiieiiiiiiiieeeiinens [T e 39,500,000 |........... 38,513,290
Evergreen Basket of Long Fixed Rate

57629*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 24,233,861 |........... 21,354,485 |08/25/2023 ..... 02/25/2050 ..... 04351L-AA-8 . | Ascension Heal th-UNSECURED BOND ... 1 ...ooovviiiiiiiininiiiiiiens foeeeins 24,233,861 |........... 21,354,485
Evergreen Basket of Long Fixed Rate

57629*EV9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 69,955,388 |........... 69,983,930 | 08/25/2023 ..... 02/25/2050 ..... 749366-AA-6 . |Rad CLO 7 Ltd-RAD 2020-7A ATR ..... [1 cccoriiiiiiiiiiiiiiiiiiiien [ 69,955,388 |........... 69,983,930
Evergreen Basket of Long Fixed Rate Fonterra Co-operative Gr Senior

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 250,000,000 |........... 37,986,898 |......... (68,023,360) [ 08/25/2023 ..... 02/25/2050 ..... 03920#-AL-3 . [Unsecured Notes ..........ooooeeennnns [T oo e 37,900,000 |........... 37,146,245
Evergreen Basket of Long Fixed Rate Envestra Victoria Pty Lt Senior

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 42,568,802 |........... 43,974,410 | 08/25/2023 ..... 02/25/2050 ..... 03535#-AD-8 . [Secured ..........cccevveeereiiinnenneens [T o e 42,568,802 |........... 43,974,410
Evergreen Basket of Long Fixed Rate RREEF AMERICA REIT Il INC SR UNSECD

57629*EZ0 .......... |ABS Bank Loans and Corporate Bonds ..41,957,962 |...........41,585,124 08/25/2023 ..... 02/25/2050 ..... 74986@-AV-3 . |NT SER D . ... 41,957,962 ... 41,585,124
Evergreen Basket of Long Fixed Rate Fonterra Co-operative Gr Senior

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 40,771,349 | 40,122,707 (08/25/2023 ..... 02/25/2050 ..... 03920#-AG-4 . Note .....oooviiiiiiiiiiiiiiiiiieeniieens [T [ 40,771,349 |........... 40,122,707
Evergreen Basket of Long Fixed Rate

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 31,932,655 |........... 26,742,640 | 08/25/2023 ..... 02/25/2050 ..... 873050-CM-1 . | TTX CO-SENIOR UNSECURED ............. [1 coceiiiiiiiiiiiiiiiiiiiiiens feees 31,932,655 |........... 26,742,640
Evergreen Basket of Long Fixed Rate KEYCORP STUDENT LOAN TRU-SERIES

57629*EZ0 .......... |ABS Bank Loans and Corporate Bonds 478,942 |... ....463,703 (08/25/2023 ..... 02/25/2050 ..... 493268-BII-5 . [2004-A CLASS 1B .. ....478,942 .463,703
Evergreen Basket of Long Fixed Rate ECOM Atlantic Inc - Guaranteed

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 45,500,000 |........... 44,881,155 | 08/25/2023 ..... 02/25/2050 ..... 27889*-AM-1 . [Series A Senior Note ..........ccoooen [T oo e 45,500,000 |........... 44,881,155
Evergreen Basket of Long Fixed Rate Ares XXXIV CLO Ltd-ARES 2015-2A AR3

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 32,000,000 |........... 32,067,808 (08/25/2023 ..... 02/25/2050 ..... 04018G-AX=7 . |-eeerreeieeeeeiiieeeeeeiieie e [T [ 32,000,000 [........... 32,067,808
Evergreen Basket of Long Fixed Rate Mirvac Group Finance Ltd Senior

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnins |oevinns 250,000,000 |........... 41,651,305 |......... (70,059,882) [ 08/29/2023 ..... 02/26/2050 ..... 06235#-AN-2 . Note ....oeoiiiiiiiiiiiiiiiiiiieeeeiees [T [ 41,560,646 |........... 39,771,906
Evergreen Basket of Long Fixed Rate TICP CLO VII Ltd-TICP 2017-7A ASR2

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 55,000,000 |........... 55,051,865 | 08/29/2023 ..... 02/26/2050 ..... 87248T-AU-9 . |...ooeeeeeeeiiiiiieeeeeeiiiieeeceeeieeees [ 1 o, 55,000,000 |........... 55,051,865
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared DEXUS Funds Management L Senior

57629*FD8 ... ABS Bank Loans and Corporate Bonds ..41,990,067 |...........40,524,077 [08/29/2023 ..... 02/26/2050 ..... 03189*-AC-3 . |Note Ser .. ...41,990,067 ...40,524,077
Evergreen Basket of Long Fixed Rate Landmark Equity Partners

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiininiiiins fooniniiniiiiiiiieeeens foneiiins 60,000,000 |........... 60,000,000 |08/29/2023 ..... 02/26/2050 ..... 515095-MI-6 . |- [T [ 60,000,000 |........... 60,000,000
Evergreen Basket of Long Fixed Rate

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 31,100,000 |........... 30,663,138 (08/29/2023 ..... 02/26/2050 ..... 74264*-AC-0 . | PRISA LHC Senior Note Ser .......... [1 «ccooiiiiiiiiiiiiiiiiiinns o 31,100,000 |........... 30,663, 138
Evergreen Basket of Long Fixed Rate Newark BSL CLO 2 Ltd-NBCLO 2017-1A

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 16,000,000 |........... 16,006, 144 |08/29/2023 ..... 02/26/2050 ..... 65023P-A0-3 . AR ...eeiiiiiiiiieeeeeeiieeeeeen [T [ 16,000,000 |........... 16,006, 144
Evergreen Basket of Long Fixed Rate Ares XXXIV CLO Ltd-ARES 2015-2A AR3

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 10,000,000 |........... 10,021,190 |08/29/2023 ..... 02/26/2050 ..... 04018G-AX=7 . |-eeerreeeeeeeeiiiie e [T [ 10,000,000 |........... 10,021,190
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 250,000,000 |........... 32,076,731 |.......... (98,358,929) [ 09/15/2023 ..... 06/15/2050 ..... 067925-AE-7 . J2024-11A B ...oooviinriiiieiiiiieenees [T e 32,000,000 |........... 32,002,080
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 36,376,273 |........... 25,394,850 |09/15/2023 ..... 06/15/2050 ..... 149123-CJ-8 . |Caterpillar Inc-SENIOR UNSECURED . |1 ...cccevviiiriiiiiiiinneiiiins foniiiennns 36,376,273 |........... 25,394,850
Evergreen Basket of Long Fixed Rate UnitedHeal th Group Inc-SENIOR

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 20,211,014 |........... 12,035,267 [09/15/2023 ..... 06/15/2050 ..... 91324P-EA-6 . JUNSECURED ........covvvvvumnnenneniinnnns [T [ 20,211,014 |........... 12,035,267
Evergreen Basket of Long Fixed Rate Carnegie Institution of -UNSECURED

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 26,522,037 |........... 18,676,858 | 09/15/2023 ..... 06/15/2050 ..... 143499-AB=7 . [oeeeeeiieieeeeeiiie e [ T o 26,522,037 |.......... 18,676,858
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 13,600,000 |........... 13,608,364 |09/15/2023 ..... 06/15/2050 ..... 97316L-AC-2 . [2017-3A BR ..eoveiiiiieiieiiiieeenens [T e 13,600,000 |........... 13,608,364
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2018-2 Ltd-WELF 2018~

57629%FF3 ... ABS Bank Loans and Corporate Bonds ..18,819,485 |........... 18,824,190 [09/15/2023 ..... 06/15/2050 ..... 94949J-AJ-4 .. |2A AR ...18,819,485 ... 18,824,190
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2019-1-SERIES 2019-

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 11,000,000 |........... 11,015,488 |09/15/2023 ..... 06/15/2050 ..... 06759J-AS-7 . |1A CLASS BR .....evvvvveeeiiiiieneeenes [ 1 e 11,000,000 |........... 11,015,488
Evergreen Basket of Long Fixed Rate GREYWOLF CLO VI Ltd-GWOLF 2018-1A

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 9,200,000 |............ 9,208,206 (09/15/2023 ..... 06/15/2050 ..... 39809G-AC-9 . A2 .oeiiiiiiiiieee e [T e 9,200,000 [............ 9,208,206
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-3 Ltd-CANYC 2021-3A

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 11,000,000 |........... 11,007,414 |09/15/2023 ..... 06/15/2050 ..... 13B78M-AC-0 . B v [ T o 11,000,000 |........... 11,007,414

ASF V111 SUNTORI, L.P and ASF VIII

Evergreen Basket of Long Fixed Rate B SUNTORI, L.P.-Senior Secured

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiinnriiii foviiiieee e feeeeiis 27,715,630 |........... 29,839,000 | 09/15/2023 ..... 06/15/2050 ..... 00259#-M-3 . |[European Term Loan .........cccceeeens [ 1 oiiiiiiiiiiiin e 27,715,630 |........... 29,839,000
Evergreen Basket of Long Fixed Rate

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiinnnnii Joviiiiieeeieiieeeees feeeeiiis 5,750,000 |............ 5,764,105 [09/15/2023 ..... 06/15/2050 ..... 77340G-AL-5 . | Rockford Tower CLO 2017-2 Ltd ..... [1 coceeeiiiiiiiiiiiiiiiies e 5,750,000 |[............ 5,764,105
Evergreen Basket of Long Fixed Rate

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininnnnii Joviiiiieei e feeeeiiis 5,650,000 |............ 5,649,944 109/15/2023 ..... 06/15/2050 ..... 50200F-AG-4 . | LCM 26 Ltd-SERIES 26A CLASS C ..... [1 coceeeeiiiiiiiiiieiiiiee e 5,650,000 |[............ 5,649,944
Evergreen Basket of Long Fixed Rate TCW Direct Lending Structured

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 13,334,211 |........... 13,442,218 [09/15/2023 ..... 06/15/2050 ..... 87241F-AA-0 . [Solutions 2019 LLC - Class A Note . [1 ..cooeeiiiiiiiiiiiiiiiiens feeeee 13,334,211 |.......... 13,442,218
Evergreen Basket of Long Fixed Rate PRISA LHC, LLC Senior Note Series C

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 21,500,000 |........... 20,756,960 [09/15/2023 ..... 06/15/2050 ..... TA264*-AE-6 . |.oocvvreeiiiiiiieiee e [T [ 21,500,000 |[........... 20,756,960
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccoeeveriiiiiinnnnnnns foerenes 300,000,000 |........... 17,433,094 |........ (145,905, 127) [ 09/29/2023 ..... 06/29/2050 ..... 149123-CJ-8 . |Caterpillar Inc-SENIOR UNSECURED . |1 ..oooeeeieieiiiiiiiiieeiiis o 17,339,217 |........... 12,104,781
Evergreen Basket of Long Fixed Rate UnitedHeal th Group Inc-SENIOR

57629*FE6 .......... |ABS Bank Loans and Corporate Bonds ..30,286,235 |........... 18,034,866 [09/29/2023 ..... 06/29/2050 ..... 91324P-EA-6 . |UNSECURED ... ...30,286,235 ...18,034,866
Evergreen Basket of Long Fixed Rate Carnegie Institution o

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 20,016,632 |........... 14,095,742 (09/29/2023 ..... 06/29/2050 ..... 143499-AB-7 . [ooeeeiiiiiiieeiiinieeeeeieeeeeeeeees | T e 20,016,632 |........... 14,095,742
Evergreen Basket of Long Fixed Rate Fred Hutchinson Cancer R-UNSECURED

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 34,407,752 |.......c... 26,275,945 |09/29/2023 ..... 06/29/2050 ..... 355611-AA-2 . |eecieeeieeeiiiiiieeeeeiiieeeeeeieeees [ 1 [ 34,407,752 |...oveeeenn 26,275,945
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FE6 .......... |ABS Bank Loans and Corporate Bonds ..12,895,752 |........... 11,632,948 [09/29/2023 ..... 06/29/2050 ..... 29157T-AD-8 . | Emory University-UNSECURED . . ... 12,895,752 ... 11,632,948
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiniiinii Jooviiiiiee e [ 86,000,000 |........... 86,000,000 |09/29/2023 ..... 06/29/2050 ... [oeeeiiiiiiiiiiei i e [ 515095-MI-6 . |-eevveeeeeeiiiieiee e [T [ 86,000,000 |........... 86,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Carlyle Global Market St-CGMS 2021-

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Jooviiiiiiee e feeeeiiiis 6,700,000 |............ 6,704,931 [09/29/2023 ..... 06/29/2050 ... [oeeeeiiiiiiiiieiiiiinee s e [ 14318D-AC-6 . [3SA A2 .oooeiiiiiieei e [ T e e 6,700,000 |-....ovennns 6,704,931
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FES .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 25,703,012 |........... 15,843,246 |09/29/2023 ..... 06/29/2050 ... |iiiiiiiiiiiiiiiiiiiiiie s [eieeeeesssiiieeessee |oereiieeee s 26442T-AH-0 . | Duke University-UNSECURED .......... |1 .ccoooiiiiiiiinnnniiiiiiinees foeeenne 25,703,012 |........... 15,843,246
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FE6 .......... |ABS Bank Loans and Corporate Bonds ..25,441,585 |...........17,016,071 [09/29/2023 ..... 06/29/2050 ..... 06654D-AC-1 . | Banner Heal th-UNSECURED ... ...25,441,585 ...17,016,071
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 11,750,000 |........... 11,760,787 | 09/29/2023 ..... 06/29/2050 ..... 50200F-AE-9 . | LCM 26 Ltd-SERIES 26A CLASS B ..... [1 cccevrrriiiiiiiiiiiiiiiiiien feeeees 11,750,000 |........... 11,760,787
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 36,575,695 |........... 35,189,497 | 09/29/2023 ..... 06/29/2050 ..... 44919*-AC-2 . | | 595 Express, LLC Senior Secured |1 ....cooviiiiiiiniiiiiinnnns foeninnns 36,575,695 |........... 35,189,497
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 200,000,000 |........... 23,069,146 |.......... (77,002,429)| 09/05/2023 ..... 09/02/2050 ..... H2A25-AY-8 . e [T [ 23,000,000 [........... 22,473,254
Evergreen Basket of Long Fixed Rate QIC Finance (Shopping Ce Gtd Senior

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 23,184,080 |........... 22,543,892 |09/05/2023 ..... 09/02/2050 ..... Q7795#-AA-0 . Note ....oooiiiiiiiiiiiiiiiiiiieeeiiens [T [ 23,184,080 |........... 22,543,892
Evergreen Basket of Long Fixed Rate American Airlines Group Senior

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,459,163 |............ 5,323,459 |09/05/2023 ..... 09/02/2050 ..... 02376*-AA-0 . [Secured .........ccoceuveereeiiiinennnnes [T o e 5,459,163 |............ 5,323,459
Evergreen Basket of Long Fixed Rate

57620*FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 20,241,749 |....ooeen 20,184,188 [09/05/2023 ..... 09/02/2050 ..... G20448-BA-2 . | Compass Group PLC Senior Note Ser |1 .....ooovviiiiiniiiiiinnnns fonnins 20,241,749 |........... 20,184,188
Evergreen Basket of Long Fixed Rate WINGS Aviation 62696 USD Tranche A-

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 9,568,787 |............ 9,404,827 (09/05/2023 ..... 09/02/2050 ..... GI706#-AA-5 . [T LN oo [T e 9,568,787 |............ 9,404,827
Evergreen Basket of Long Fixed Rate CSLB Holdings, Inc. Gtd Senior Note

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 20,400,000 |........... 19,892,836 [09/05/2023 ..... 09/02/2050 ..... 12656%-AK=8 . [eeeeeenieeieeeeeiiiie e [ T o 20,400,000 |........... 19,892,836
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,950,000 |............ 8,987,107 |09/05/2023 ..... 09/02/2050 ..... 5018AN-AP-7 . JCLASS CR ..eevvvirrieiieeeiiineeneeeens [T e 8,950,000 [............ 8,987,107
Evergreen Basket of Long Fixed Rate

57629*FJ5 ... ABS Bank Loans and Corporate Bonds ..28,032,737 |...........21,789,582 [09/05/2023 ..... 09/02/2050 ..... 141781-BJ-2 . |Cargill Inc-SENIOR UNSECURED .. ...28,032,737 ...21,789,582
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 10,000,000 |............ 9,595,401 | 09/05/2023 ..... 09/02/2050 ..... 57542Z-A7-2 . [Floating Line ........coccevveviiiinnnnns [ 2 ciiiiiiiiiiiiii e 10,000,000 |............ 9,595,401
Evergreen Basket of Long Fixed Rate

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 13,700,000 |........... 13,709,645 [09/05/2023 ..... 09/02/2050 ..... 48255A-AC-2 . | KKR CLO 36 Ltd-KKR 36A B ....cceee [ 1 ceeiiiiiiiiiiiiiien [ 13,700,000 |........... 13,709,645
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Prime Property Fund LLC Senior Note

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 21,400,546 |........... 20,493,134 |09/05/2023 ..... 09/02/2050 ..... U N THT0%-AH-9 . [Series U .ouveeeeeriiiiniiineiiiiiiennes [ 2 i [ 21,400,546 |........... 20,493,134
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 22,000,000 |........... 22,000,000 (09/05/2023 ..... 09/02/2050 ..... 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 22,000,000 |........... 22,000,000
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 200,000,000 |........... 18,819,120 |......... (80,650,520) [ 09/05/2023 ..... 09/02/2050 ..... THT0%-AC-3 . [SBr evreeiieiiiiiiiieeeeiiiiineeeeii [ e feeeee 18,750,000 |........... 18,713,644
Evergreen Basket of Long Fixed Rate Ares XXXIV CLO Ltd-ARES 2015-2A AR3

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiiiiiiiiins foovinininiiiiiiineeens foneiiinns 60,000,000 |........... 60,127,140 [09/05/2023 ..... 09/02/2050 ..... 04015G-AX=7 . |-eeerreeeeeeeeiiiieeeeeiieeeeeeeeeee [T e 60,000,000 |........... 60,127,140
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Note

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 18,700,000 |........... 18,362,933 [09/05/2023 ..... 09/02/2050 ..... 12425 -AU-6 . 88T evviiiieiiiieeeeecieeeeeeen [T [ 18,700,000 |........... 18,362,933
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 11,000,000 |........... 11,000,000 | 09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver ......ccovvvviinvieenneiiiiins |1 o 11,000,000 |........... 11,000,000
Evergreen Basket of Long Fixed Rate Oncor Electric Delivery SR SECD NT

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 17,284,439 |........... 17,185,543 [09/05/2023 ..... 09/02/2050 ..... 68233J-A8-3 . [SER B ...oooeiiiiiiiineiiiiiineeeeiens [T e 17,284,439 |........... 17,185,543
Evergreen Basket of Long Fixed Rate

57629*FLO .......... |ABS Bank Loans and Corporate Bonds ..78,155,343 |...........81,572,536 [09/05/2023 ..... 09/02/2050 ..... 931142-CS-0 . | WAL-MART STORES INC-SENIOR NOTE .. ...78,155,343 ...81,572,536
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 200,000,000 |........... 20,069,168 |......... (79,571,271) [ 09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver ......cooovvviinvivenniiiiiis [ 1o o 20,000,000 |........... 20,000,000
Evergreen Basket of Long Fixed Rate Howard De Walden Estates Gtd Senior

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 25,700,000 |........... 25,693,164 | 09/05/2023 ..... 09/02/2050 ..... G4622#-AB-5 . Note ........occvuiiiiiiiiiiiiiienies [T [ 25,700,000 |........... 25,693,164
Evergreen Basket of Long Fixed Rate

57629*FM8 .......... |ABS Bank Loans and Corporate Bonds ..23,900,000 |........... 23,529,765 [09/05/2023 ..... 09/02/2050 ..... 57169*-AU-1 . |Mars, Inc. Senior Note Ser ......... ...23,900,000 ... 23,529,765
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniininins fooviiiiiininiiiiiennns o 126,000,000 |.......... 120,902,059 |09/05/2023 ..... 09/02/2050 ..... 57542Z-A7-2 . [Floating Line .......ccccvveviiinnnnnns [ 2 eiiiiiiiiiiiiniie [ 126,000,000 |.......... 120,902,059
Evergreen Basket of Long Fixed Rate

57620*FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinnnnins Jooviinniieniiiiiienens foeeiiiins 8,404,718 |............ 8,409,820 (09/05/2023 ..... 09/02/2050 ..... 4825001-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR ........... [ 1 oo e 8,404,718 |............ 8,409,820
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnins |oevinns 150,000,000 |............ 8,551,816 |.......... (66,243,635) | 09/05/2023 ..... 09/02/2050 ..... THT0%-AR-0 . [8r ooevveeeeeeiiiiiiiieeeiiiieneeeeies [ 2 e o 8,500,000 |....eveennns 8,171,951
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57629*FN6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 8,500,000 |............ 8,288,350 [09/05/2023 ..... 09/02/2050 ..... 412425 -BF-8 . |..ieeiieeeeeieiiiiieeeeeeiiieeeeeeeiieees [T o, 8,500,000 |............ 8,288,350
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared CHURCHILL CFO 2022-1 LTD. - Class A

57629*FNG ... ABS Bank Loans and Corporate Bonds ..10,000,000 |...........10,000,000 |09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver ...10,000,000 ...10,000,000
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 3,550,822 |......eeuenn 3,439,271 | 09/05/2023 ..... 09/02/2050 ..... 05389L-AK-9 . Note B7 ...cceevveeieiiiiiiiciiciiieens [T e 3,550,822 |............ 3,439,271
Evergreen Basket of Long Fixed Rate

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,450,000 |............ 4,457,627 [09/05/2023 ..... 09/02/2050 ..... 04018E-AE-1 . | Ares LIX CLO Ltd-ARES 2021-59A C1 [1 ..ccoevrriviiiiiinniiiiiinns o 4,450,000 |............ 4,457,627
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 3,203,691 |.......en. 3,198,260 (09/05/2023 ..... 09/02/2050 ..... 05389L-AH-6 . Note B7 ....cevveereiiiiiiiiniciiens [T e 3,293,691 |.......... 3,198,260
Evergreen Basket of Long Fixed Rate BHP Billiton Finance USA-SR

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 93,920,258 |........... 78,674,752 [09/05/2023 ..... 09/02/2050 ..... 055451-AV=0 . JUNSECURED ........cooevvvumrmeeneniicnnns [T e 93,920,258 |........... 78,674,752
Evergreen Basket of Long Fixed Rate 2014 REPLACEMENT PR STATUTORY TR

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 21,169,285 |........... 20,966,928 | 09/05/2023 ..... 09/02/2050 ..... 90226#-AA-3 . SR SECD NT ...eevvveeeiiiiiiieencecinnns [ 1 e 21,169,285 |........... 20,966,928
Evergreen Basket of Long Fixed Rate

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiinninnnnnns |oevinns 150,000,000 |........... 30,367,641 |......... (44,106,810) [ 09/05/2023 ..... 09/02/2050 ..... 78403D-AR-1 . | SBA Tower Trust-ASSET BACKED ...... [1 .cccvviiiiiiiiiiniiiiiiiiens foeees 30,315,899 |........... 29,986, 165
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 3,178,108 |............ 3,086,495 [09/05/2023 ..... 09/02/2050 ..... 05389L-AA-1 . Note A3 ..evveiieiiiiiiiieciinieeees [T e 3,178,103 |............ 3,086,495
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 3,181,798 |............ 3,089,677 |09/05/2023 ..... 09/02/2050 ..... 05389L-AD-5 . Note A3 ....oeeeiiiiiiiiiiiiiiiiiieeens [T e 3,181,798 |............ 3,089,677
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,210,527 |............ 4,146,452 | 09/05/2023 ..... 09/02/2050 ..... 05400F-AE-1 . [Secured .........coevvveereeeiiinnennenns [T oo [ 4,210,527 | 4,146,452
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57629%FP1 ... ABS Bank Loans and Corporate Bonds 4,200,978 |............ 4,144,906 |09/05/2023 ..... 09/02/2050 ..... 05400F-AG-6 . [Secured .... .... 4,200,978 ... 4,144,906
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 3,923,083 |...cvveeenn 3,864,685 [09/05/2023 ..... 09/02/2050 ..... 05400F-AC-5 . [Secured .........ccceuveereeviiiuneennnns [T oo e 3,923,053 |....eveennnn 3,864,685
Evergreen Basket of Long Fixed Rate Green Mountain Power Cor First Mtg

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 5,200,000 |............ 5,499,198 | 09/05/2023 ..... 09/02/2050 ..... 393154-L8-6 . [Bond .....oeoiiiiiiiiiiiiiiiiiieeeeiees [T 5,200,000 [............ 5,499,198
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Intercontinental Exchang-SENIOR

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 35,098,135 |........... 27,800,235 | 09/05/2023 ..... 09/02/2050 ..... U N 45866F-AH-7 . JUNSECURED .........ocovvvuvreeneniiinnns [ 1o e 35,098,135 |......cc... 27,800,235
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared WM Investment Holding Revolver

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 72,000,000 |........... 69,086,891 [09/05/2023 ..... 09/02/2050 ..... 57542Z-A7-2 . [Floating Line ........ccccevveviiinnnnns [ 2 oiiiiiiiiiiiiii e 72,000,000 |........... 69,086,891
Evergreen Basket of Long Fixed Rate

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 150,000,000 |............ 8,391,246 |......... (65,731,510) [ 09/05/2023 ..... 09/02/2050 ..... 90312%-AC-8 . | NS Gas, Inc. Gtd Senior Note ... [1 .cccooiiiiiiiiniiniiins s 8,339,4%6 |............ 8,397,311
Evergreen Basket of Long Fixed Rate Johnson Matthey PLC Series B Senior

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 6,366,070 |............ 6,312,922 |1 09/05/2023 ..... 09/02/2050 ..... 479142-E#-4 . Notes ....oooviiiiiiiiiiiiiiiiiiniiiiins [ 2 i e 6,366,070 |............ 6,312,022
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 3,237,027 |oooeennnns 3,179,772 [09/05/2023 ..... 09/02/2050 ..... 05400F-AA-9 . [Secured .........coocvveereeviiinneennnns [T oo e 3,237,027 |ooeennnnns 3,179,772
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 22,000,000 |........... 21,109,883 [09/05/2023 ..... 09/02/2050 ..... 57542Z-A7-2 . [Floating Line ........ccccevveviiinnnnns [ 2 iiiiiiiiiiiiii e 22,000,000 |........... 21,109,883
Evergreen Basket of Long Fixed Rate MERCK SHARP & DOHME CORP-DEBENTURE

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 1,640,008 |............ 1,707,221 | 09/05/2023 ..... 09/02/2050 ..... 589331-AD-9 . |eeeeiiiiieeeeiiee e [T e 1,640,008 |............ 1,707,221
Evergreen Basket of Long Fixed Rate AVALONBAY COMMUNITIES IN-SR

57629%FQ9 ... ABS Bank Loans and Corporate Bonds .929,840 |... ....928,107 [09/05/2023 ..... 09/02/2050 ..... 05348E-AW-9 . |UNSECURED ... ....929,840 .928,107
Evergreen Basket of Long Fixed Rate

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 4,500,000 |............ 4,336,313 | 09/05/2023 ..... 09/02/2050 ..... 74264*-AD-8 . | PRISA LHC LLC-SENIOR NOTE SER B ... [1 .ocevvreriiiiiiiiiiieiiiines o 4,500,000 |[............ 4,336,313
Evergreen Basket of Long Fixed Rate Toyota Motor Credit Corp-SENIOR

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinininiiiiiiiienens feeeiiiins 5,064,515 |............ 4,933,963 | 09/05/2023 ..... 09/02/2050 ..... 89236T-DR-3 . JUNSECURED ........ccvvevvuvrnerneniinnns [T o e 5,064,515 |............ 4,933,963
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629%FQ9 ... ABS Bank Loans and Corporate Bonds ..35,000,000 |........... 33,583,905 [09/05/2023 ..... 09/02/2050 ..... 57542Z-A7-2 . [Floating Line .. ...35,000,000 ... 33,583,905
Evergreen Basket of Long Fixed Rate

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 10,884,101 |........... 10,988,224 (09/05/2023 ..... 09/02/2050 ..... 74980X-AC-0 . | ALM Ltd/KY-RRAM 2021-15A A2 ....... [1 cccoeiiiiiiiiiiiiniiiiiens [ 10,884,101 |........... 10,988,224
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 48,000,000 |........... 48,000,000 |09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver .....cooovvvviivevenneniiiins [ 1o o 48,000,000 |[........... 48,000,000
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2015-

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 6,425,000 |............ 6,428,939 | 09/05/2023 ..... 09/02/2050 ..... 08180X-AQ-5 . [BA ATBR ..eoveiiiiiiieiieiiiiieeeeeeen [T e 6,425,000 |[............ 6,428,939
Evergreen Basket of Long Fixed Rate

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 2,450,000 |............ 2,452,864 |09/05/2023 ..... 09/02/2050 ..... 04018X-AG-4 . | ARES CLO-ARES 2021-ALFA C ....ooooee [ 1 oiiiiiiiiiiiiiiieiniiiiiiiies o, 2,450,000 |............ 2,452,864
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%FT3 ... ABS Bank Loans and Corporate Bonds ... 300,000,000 |... 3,105,271 |........ (160,813,308) [ 07/14/2023 ..... 07/14/2050 ..... ....107,657 |........ (164,030,560)| 244199-Al-5 . |Deere & Co-BOND .... ... 2,997,614 .... 3,217,252
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 41,767,690 |........... 41,838,295 | 07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiieeeeeiiiie e o [ 873050-CB-5 . | TTX CO-UNSECURED NOTE .........ccceoe [T ciiiiiiiiiiiiniiiiien foes 41,767,690 |........... 41,838,295
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 36,089,566 |........... 31,961,521 | 07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiieeeeeiiiie e o [ 504918-CB-8 . | MICROSOFT CORP-SENIOR UNSECURED ... [1 .eevveviiiiiiiiiiiniiiiiien fereeeenns 36,089,566 |........... 31,961,521
Evergreen Basket of Long Fixed Rate KREF Lending VI LLC - Term Loan

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 90,393,878 |........... 90,393,878 | 07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiieeeeeiiiie e o [ 500798-MI-6 . [Series 2022-11 .......ccovvvveeriiiinns [T oo e 90,393,878 |........... 90,393,878
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57620*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 69,519,000 |........... 69,868,889 (07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiieeeeeiiiie e o [ 46655H-AB-9 . [2022-11 A ..evveeiiiiiiiiiiecieeee [T e 69,519,000 |........... 69,868,889
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Len Senior

57620*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 64,000,000 |........... 62,581,760 (07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiieeeeeiiiie e o [ 186858-AA-0 . [Secured Notes ..........cccceevvvvvcces [ 1 oo s 64,000,000 |[........... 62,581,760
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 11,000,000 |........... 11,000,000 | 07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiieeeeeiiiie e o [ 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 11,000,000 |........... 11,000,000
Evergreen Basket of Long Fixed Rate North Shore Gas Co. First Mtg Bond

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiininnnnnnns foevinns 150,000,000 |........... 13,965,442 |......... (68,797,677)|07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiiieeeeiiee e e 53,935 |......... (82,479,877)|662325-B8-7 . |.eeeeevveeereeeeieeeeneeesieeenieeesinees | 1 e 13,901,507 |........... 13,682,200
Evergreen Basket of Long Fixed Rate British Land Company PLC Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 14,478,901 |........... 14,415,451 (07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiieeeeeiiiie e o [ G1108#-AG-3 . Note Ser ........ccvveeveriiinnnnnnnnnns [T e 14,478,901 |........... 14,415,451
Evergreen Basket of Long Fixed Rate Piedmont Natural Gas Co. Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 13,925,554 |........... 13,682,746 |07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiieeeeeiiiie e o [ 720186-F*-1 . Note Ser .......cccvvveverininininnnnnns [2 i e 13,925,554 |........... 13,682,746
Evergreen Basket of Long Fixed Rate Bridge Investment Group Senior

57629*FU0 ... ABS Bank Loans and Corporate Bonds ..11,250,000 |........... 11,236,624 07/14/2023 ..... 07/14/2050 ..... 151515-XX-6 . [Secured Notes .. . ... 11,250,000 ... 11,236,624
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 10,703,594 |........... 10,552,724 (07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiieeeeeiiiie e o [ L (Vi 1= T N PR 7 PR N 10,703,594 |........... 10,552,724
Evergreen Basket of Long Fixed Rate KREF Lending VI LLC - Term Loan

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 42,000,000 |........... 42,000,000 (07/14/2023 ..... 07/14/2080 ... [eeeeeeeiiiieeeeeiiiie e o [ 500798-MI-6 . [Series 2022-11 .......ccovvveeeviicnns [T o e 42,000,000 |........... 42,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Atlas Securitized Products Funding

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovininniiiiiiiieenens foniiiiins 80,000,000 |........... 79,576,000 (07/14/2023 ..... 07/14/2050 ..... U N 04940#-AA-9 . B LP = Class A ..occevveeerevinnnennnes [ 1o e 80,000,000 |........... 79,576,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 1,044,612 |............ 1,045,038 |07/14/2023 ..... 07/14/2050 ..... 749366-AA-6 . |Rad CLO 7 Ltd-RAD 2020-7A ATR ..... [1 .occieiiiiiiiiiiiiiiine e 1,044,612 |...ooeeeenn 1,045,038
Evergreen Basket of Long Fixed Rate Brunswick Asset Financing LLC -

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 250,000,000 |........... 30,281,518 |.......... (94,487 ,445) [ 09/05/2023 ..... 09/02/2050 ..... 117028-AA-4 . [Term A Loan .....cccvveerevivinnennnens [ 1o o 30,195,122 |........... 29,697,845
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiiiiiiiiins foovinininiiiiiiineeens foneiiinns 61,000,000 |........... 61,000,000 |09/05/2023 ..... 09/02/2050 ..... 515095-MI-6 . |- [T [ 61,000,000 |........... 61,000,000
Evergreen Basket of Long Fixed Rate Barings Corporate Invest

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 30,000,000 |........... 28,907,490 | 09/05/2023 ..... 09/02/2050 ..... 576292-YY-6 . [Convertible Not .........cccovevveniies [T oo e 30,000,000 [........... 28,907,490
Evergreen Basket of Long Fixed Rate Oncor Electric Delivery & Senior

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 28,878,670 |........... 28,742,697 | 09/05/2023 ..... 09/02/2050 ..... 68233J-A%-5 . [Secured ..........ccceveeriiiiiininnnenns [T e 28,878,670 |........... 28,742,697
Evergreen Basket of Long Fixed Rate CSL Finance Pty Ltd Gtd Senior Note

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 13,200,000 |........... 12,769,205 (09/05/2023 ..... 09/02/2050 ..... QI297#-AK=4 . [oeeeeeeeeieeeeeeee e | T o 13,200,000 |........... 12,769,205
Evergreen Basket of Long Fixed Rate

57629%FK2 ... ABS Bank Loans and Corporate Bonds ..39,430,228 |........... 39,517,585 [09/05/2023 ..... 09/02/2050 ..... 20030N-AM-3 . | Comcast Corp-NOTE .... . ...39,430,228 ...39,517,585
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-BABSN 2015-1A

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 2,045,000 |............ 2,047,883 [09/05/2023 ..... 09/02/2050 ..... 056162-A0-3 . BR ..eeeiivreiiieeiiiiiinneeeiiieeeeeen [T e 2,045,000 [............ 2,047,883
Evergreen Basket of Long Fixed Rate Angel Oak Financial Stra Senior

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 18,900,000 |........... 18,304,043 (09/05/2023 ..... 09/02/2050 ..... 03464A-A*-1 . Note Series A ......oooovvvvervevvniies [ 1o e 18,900,000 |........... 18,304,043
Evergreen Basket of Long Fixed Rate Baird Financial Corporat Senior

57629%FK2 ... ABS Bank Loans and Corporate Bonds ..15,735,233 |........... 15,582,001 [09/05/2023 ..... 09/02/2050 ..... 05707#-AA-9 . [Secured Notes .. . ... 15,735,233 ... 15,582,001
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2021-

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 5,000,000 |............ 4,997,600 (09/05/2023 ..... 09/02/2050 ..... 38138K-AL-4 . [TTA AR oo [T e 5,000,000 |...evveennnn 4,997,600
Evergreen Basket of Long Fixed Rate Birch Grove CLO 2 Ltd-BGCLO 2021-2A

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 10,000,000 |........... 10,016,260 | 09/05/2023 ..... 09/02/2050 ..... 09077L-AL-6 . JATR oo [T [ 10,000,000 |........... 10,016,260
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620*HL8 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvvveeninins |oeninnns 200,000,000 |......... 201,367,071 |.......... 112,492,810 (07/10/2023 ..... 07/08/2051 ..... 57542Z-A7-2 . [Floating Line .......ccccvveviiinnnnnns [ 2 eiiiiiiiiiiiiiiee [ 201,300,000 |.......... 193, 155,432
Evergreen Basket of Long Fixed Rate Symphony CLO XXI1 Ltd-SYMP 2020-22A

57629*HL8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeiiceiiiiiiiiis |ovviinniniiiiiiiiinens foveeiinnns 10,000,000 |........... 10,000,280 |07/10/2023 ..... 07/08/2051 ..... 87167G-CH-1 . JATAR ..ocvveeeeiiiiiieeneeiiiiieeeeeeeee [ 1o o, 10,000,000 |........... 10,000,280
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings OLO Ltd 2020-|V-BABSN 2020-

57629%H07 ... ABS Bank Loans and Corporate Bonds ... 150,000,000 |... ..46,100,411 |......... (14,817,637)(07/10/2023 ..... 07/08/2051 ..... .... (60,984,097)| 06762B-AS-9 . [4A AR ... . ...46,050,000 ...46, 166,460
Evergreen Basket of Long Fixed Rate Birch Grove CLO 2 Ltd-BGCLO 2021-2A

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 40,000,000 |........... 40,065,040 (07/10/2023 ..... 07/08/2051 ...o. [eeeeeeeiiiieeeeeiiiie e o [ 09077L-AL-6 . JATR oo [T [ 40,000,000 |[........... 40,065,040
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 6,400,000 |............ 6,406,342 (07/10/2023 ..... 07/08/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ 87168B-AG-5 . | SYMP 2021-28A C-SYMP 2021-28A C .. [1 .ocevvreriiiiiiiiiiieiiiiiie [ 6,400,000 |.....oeeennn 6,406,342
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 5,300,000 |............ 5,306,212 07/10/2023 ..... 07/08/2051 ...e. [eeeeeeeiieieeeeeiiiie e o [ 48253U-AC-0 . | KKR-SERIES 34A CLASS B .....eevvveees [ 1 oo e 5,300,000 [............ 5,306,212
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 5,150,000 |............ 5,153,317 (07/10/2023 ..... 07/08/2051 ...e. [eeeeeeeiieieeeeeiiiie e o [ 95023A-AC-4 . | Wellfleet CLO Ltd-WELF 2021-2A B . [1 .ocvvverriiiiiiiiiiiiiiines o 5,150,000 [............ 5,153,317
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-SERIES 21-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,125,000 |............ 5,129,505 | 07/10/2023 ..... 07/08/2051 ...e. [eeeeeeeiieieeeeeiiiie e o [ 14317Y-AG-9 . [BA CLASS C oo [T o 5,125,000 |............ 5,129,505
Evergreen Basket of Long Fixed Rate Point Au Roche Park CLO -PARPK

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 4,500,000 |............ 4,504,509 |07/10/2023 ..... 07/08/2051 ...e. [eeeeeeeiieieeeeeiiiie e o [ 73052V-AG-0 . J2021-1A C ..ovvveveeiiieeneeiiiieeens [ 1 e 4,500,000 |[............ 4,504,509
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 4,500,000 |............ 4,503,942 |107/10/2023 ..... 07/08/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ 33835N-AE-1 . | ASSURANT CLO LTD-MORGN 2018-3A CR [ 1 ..evvverieiiiiiiinniiiiiiies foreeees 4,500,000 |[............ 4,503,942
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 4,400,000 |............ 4,405,394 107/10/2023 ..... 07/08/2051 ...o. [eeeeeeeiiiieeeeeiiiie e o [ 48255A-AE-8 . | KKR CLO 36 Ltd-KKR 36A C ...eeoeees [ 1 oo o 4,400,000 |[............ 4,405,394
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,300,000 |............ 4,307,172 (07/10/2023 ..... 07/08/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ 125550-AU-0 . [1A CR eevveeeeciiiieeecciieeeeeeeee [ T e 4,300,000 [............ 4,307,172
Evergreen Basket of Long Fixed Rate Tiger Global Management Senior Note

57629%H07 ... ABS Bank Loans and Corporate Bonds ..25,000,000 |...........21,804,625 07/10/2023 ..... 07/08/2051 ..... 886758-AB-3 . [Series B .. . ...25,000,000 ...21,804,625
Evergreen Basket of Long Fixed Rate Voya CLO 2018-4 Ltd-VOYA 2018-4A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinniinnnns |oevinns 350,000,000 |........... 50,100,915 |.......... (94,903,232)07/10/2023 ..... 07/09/2051 ..... QOI7N-BL-1 . JATRR e [T [ 50,000,000 |........... 50,130,800
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-11 Ltd-CIFC 2020-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 48,500,000 |........... 48,549,131 | 07/10/2023 ..... 07/09/2051 ..... 12547L-AL-2 . 2A AR oo [ T o 48,500,000 |........... 48,549,131
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Ballyrock CDO Ltd-BALLY 2021-17A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 45,100,000 |........... 45,113,801 (07/10/2023 ..... 07/09/2051 ..... . U N 05876L-AA-1 . JATA oo [T [ 45,100,000 |........... 45,113,801
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 13,700,000 |........... 13,707,206 |07/10/2023 ..... 07/09/2051 ..... 87168B-AE-0 . | SYMP-SYMP 2021-28A B .....ooovvvnnnne [ 1 e [ 13,700,000 |........... 13,707,206
Evergreen Basket of Long Fixed Rate Gildan Activewear Inc. Sr Note

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,000,000 |............ 5,000,000 |07/10/2023 ..... 07/09/2051 ..... 375916-B#-9 . [Series D ...eeeeveriiiiiiiiiiiiiiiiienns [2 i e 5,000,000 |...evveennns 5,000,000
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2017--CANYC

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 9,200,000 |............ 9,218,400 (07/10/2023 ..... 07/09/2051 ..... 13876G-AL-2 . [2017-1A BR ..evvveeeeeiiiieiecciies [T e 9,200,000 [............ 9,218,400
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 25,000,000 |........... 23,988,504 |07/10/2023 ..... 07/09/2051 ..... 57542Z-A7-2 . [Floating Line ........ccccevveviiinnnnns [ 2 iiiiiiiiiiiiii e 25,000,000 [........... 23,988,504
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-11 Ltd-CIFC 2020~

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 9,200,000 |............ 9,207,001 |07/10/2023 ..... 07/09/2051 ..... 12547L-A0-1 . A BR e [ T e 9,200,000 [............ 9,207,001
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 9,200,000 |............ 9,207,286 (07/10/2023 ..... 07/09/2051 ..... 04018X-AE-9 . | ARES CLO-ARES 2021-ALFA B .......... [1 cociiiiiiiiiiiiniinn e 9,200,000 [............ 9,207,286
Evergreen Basket of Long Fixed Rate Brunswick Asset Financing LLC -

57629*HC8 ... ABS Bank Loans and Corporate Bonds ..25,000,000 |...........24,588,280 (07/10/2023 ..... 07/09/2051 ..... 117026-AA-4 . [Term A Loan .... . ...25,000,000 ... 24,588,280
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 9,200,000 |............ 9,211,040 (07/10/2023 ..... 07/09/2051 ..... 125550-AS-5 . [TA BR .oovevveeieciiiiecccceieeeeeen [ T e 9,200,000 [............ 9,211,040
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinininiiiiiiiienens feeeiiiins 9,200,000 |............ 9,212,954 107/10/2023 ..... 07/09/2051 ..... 48253H-A0-8 . | KKR CLO 26 Ltd-KKR 26 BR ........... [1 cocereiiiiiiiiiiiiiiiiines o 9,200,000 [............ 9,212,954
Evergreen Basket of Long Fixed Rate

57629*HC8 ... ABS Bank Loans and Corporate Bonds 7,375,000 |............ 7,381,284 | 07/10/2023 ..... 07/09/2051 ..... 13877P-AC-1 . [ CANYC-2021-4A B .... . .... 7,375,000 ... 7,381,284
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-3 Ltd-CANYC 2021-3A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 7,300,000 |............ 7,307,030 |07/10/2023 ..... 07/09/2051 ..... 13B7BM-AE-6 . [0 evvveeeeeeiiieeeeeciiiieeceeeeieeees [T e 7,300,000 |-eevveennnn 7,307,030
Evergreen Basket of Long Fixed Rate CIFC Funding 2017-1V Ltd-CIFC 2017-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinnnnins Jooviinniieniiiiiienens foeeiiiins 7,300,000 |............ 7,299,978 (07/10/2023 ..... 07/09/2051 ..... 125510-AN-6 . [4A AR ..oooiiiiiiiiieiieieeeeee [ T e 7,300,000 |-eevveennns 7,299,978
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-2A B

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 7,200,000 |............ 7,209,454 107/10/2023 ..... 07/09/2051 ..... O731BV=-AE=7 . |eeereeieeeeeiiiiee e [T e 7,200,000 |..eevveennns 7,209,454
Evergreen Basket of Long Fixed Rate Morgan Stanley Eaton Van-MSEV 2021-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 7,000,000 |............ 7,005, 117 {07/10/2023 ..... 07/09/2051 ..... B1773K-AC6 . 1A B ..o [T s o, 7,000,000 |............ 7,005,117
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*HC8 ... ABS Bank Loans and Corporate Bonds 6,750,000 |............ 6,752,430 | 07/10/2023 ..... 07/09/2051 ..... 50204A-AE-6 . | LCM LP-LCM 32A B .. 1. ....6,750,000 ....6,752,430
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 9,500,000 |............ 9,511,904 (07/10/2023 ..... 07/09/2051 ..... 48252-AC-7 . | KKR CLO LTD 22-SERIES 22A CLASS B [ 1 .cevvveiiiiiiiiiiiieiiiiies [ 9,500,000 [............ 9,511,904
Evergreen Basket of Long Fixed Rate Stonehenge OH Rural Fund Il LLC

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,035,246 |............ 7,681,928 |07/10/2023 ..... 07/09/2051 ..... 86209*-AA-6 . [Series 2021B-1 .........cccvieerenne T [ 8,035,246 |............ 7,681,928
Evergreen Basket of Long Fixed Rate Stonehenge Cap Fund Conn VI Series

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 8,211,518 |............ 7,669,926 (07/10/2023 ..... 07/09/2051 ..... 86208#-AA-3 . J2021B-1 .....ccviiiiiiiiiiiee e T [ 8,211,518 [............ 7,669,926
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Class

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 3,247,871 | 3,248,521 |1 07/10/2023 ..... 07/09/2051 ..... 87289B-AB-0 . |A-2 Secured Floating Rate Note ..... T [ 3,247,871 |..ooennne 3,248,521
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 6,063,868 |............ 6,084,885 |07/10/2023 ..... 07/09/2051 ..... 46655H-AH-6 . [2022-11 D ..oooviiiiiiiieiiiiieee 2 e [ 6,063,868 |............ 6,084,885
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 4,547,901 |............ 4,553,017 (07/10/2023 ..... 07/09/2051 ..... 46655H-AF-0 . [2022-11 C ..ooveriiiiiiieciiiieeee T [ 4,547,901 |....c.eee 4,553,017
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 8,390,224 |............ 8,400,712 |07/10/2023 ..... 07/09/2051 ..... 46655H-AD-5 . [2022-11 B ....eooiiiiiiiiiiiiiiiiiieens T [ 8,390,224 |............ 8,400,712
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Class

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 2,666,667 |............ 2,672,800 |07/10/2023 ..... 07/09/2051 ..... 87289B-AD-6 . |B Secured Floating Rate Note ....... T [ 2,666,667 |............ 2,672,800
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Class

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,222,228 |............ 2,231,112 07/10/2023 ..... 07/09/2051 ..... 87289B-AE-4 . |C Secured Floating Rate Note ........ T [ 2,222,223 |.cuvraennnn 2,231,112
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*H6 ... ABS Bank Loans and Corporate Bonds ..54,050,271 |......... (31,059,881) [ 07/12/2023 ..... 07/12/2051 ..... 06763R-AA-2 . |1A A .. R ...54,000,000 ...54,077,220
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 50,000,000 |........... 50,119,600 (07/12/2023 ..... 07/12/2051 ... 06763R-AB-0 . [TA B ..oooeieiiiiiiiiiiiieee e T [ 50,000,000 |........... 50, 119,600
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2023-

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvieiiiiiiins fooviniiniiiiiiiiieeens feeneiiinns 50,000,000 |........... 50,242,350 |07/12/2023 ..... 07/12/2051 ... 06763K-AC-3 . |IA AT Lo T [ 50,000,000 |........... 50,242,350
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared 610 Funding CLO 2 Ltd-S1X10 2016-

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 50,000,000 |........... 50,078,200 (07/12/2023 ..... 07/12/2051 ... U N 83004L-AN-5 . J2RA ATR3 ......ooiiiiiiiiiiiiiie T [ 50,000,000 |........... 50,078,200
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Sound Point Clo XXXI Ltd-SNDPT

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiiinnnnnnnns |oevinnns 350,000,000 |........... 50,112,821 |........ (102,170,780) [ 07/21/2023 ..... 07/21/2051 ... 83615P-AA-5 . J2021-3A A .....oooiiiiiiiiiiiiiiiies T [ 50,000,000 |........... 50,014,500
Evergreen Basket of Long Fixed Rate

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 50,000,000 |........... 50,000,600 |07/21/2023 ..... 07/21/2051 ... 95023A-AA-8 . | Wellfleet CLO Ltd-WELF 2021-2A AT [1 .ocoviiiiiiiiiiiiiiiiiiien feeenis 50,000,000 |........... 50,000,600
Evergreen Basket of Long Fixed Rate Palmer Square CLO Ltd-PLMRS 2021-4A

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 50,000,000 |........... 50,000,000 |07/21/2023 ..... 07/21/2051 ... B9702E-AA-3 . A eeeeieeiiiiiiieeeereeeeceeieeeee [T [ 50,000,000 |........... 50,000,000
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 19-ANCHC

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 50,000,000 |........... 50,028,150 (07/21/2023 ..... 07/21/2051 ... 03328J-AA-5 . J2021-19A A ..ooooiiiiiiiiiiiiiieenens [T [ 50,000,000 |[........... 50,028, 150
Evergreen Basket of Long Fixed Rate Hayfin US XI1 Ltd-HAYFN 2021-14A A1

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 50,000,000 |........... 49,999,900 |07/21/2023 ..... 07/21/2051 ... 42088A-AA-2 . oo T [ 50,000,000 |........... 49,999,900
Evergreen Basket of Long Fixed Rate

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 59,984,968 |........... 60,470,426 (07/21/2023 ..... 07/21/2051 ... 87168B-AC-4 . | SYMP-SYMP 2021-28A A ................. L U R 59,984,968 |........... 60,470,426
Evergreen Basket of Long Fixed Rate Peace Park CLO Ltd-PCEPK 2021-1A B1

57629*HBO0 ... ABS Bank Loans and Corporate Bonds .. 14,312,500 |........... 14,323,392 (07/21/2023 ..... 07/21/2051 ... TOATOM-AE=5 . |-eeeeereiieee et 1. ... 14,312,500 ... 14,323,392
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 6,000,000 |............ 6,008,580 |07/21/2023 ..... 07/21/2051 ... 06763R-AA-2 . [TA A oo T [ 6,000,000 |....evvennns 6,008,580
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2021-

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 10,000,000 |........... 10,006,740 |07/21/2023 ..... 07/21/2051 ... 13876X-AG-6 . [2A BT ..o L U R 10,000,000 |........... 10,006,740
Evergreen Basket of Long Fixed Rate

57629*HBO0 ... ABS Bank Loans and Corporate Bonds 4,050,000 |............ 4,056,071 | 07/21/2023 ..... 07/21/2051 ... 00120B-AE-0 . | AGL CLO Ltd-AGL 2021-12A B .... 1. ... 4,050,000 ... 4,056,071
Evergreen Basket of Long Fixed Rate

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 3,885,000 |............ 3,891,752 07/21/2023 ..... 07/21/2051 ... 83012K-AE-7 . | SIXST-SERIES 2021-19A CLASS C ..... T [ 3,885,000 [............ 3,891,752
Evergreen Basket of Long Fixed Rate

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinnnnins Jooviinniieniiiiiienens foeeiiiins 3,750,000 |............ 3,753,083 (07/21/2023 ..... 07/21/2051 ... 749800-AE-1 . | ALM Ltd/KY-RRAM 2021-17A A2 ....... T [ 3,750,000 |............ 3,753,083
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57620*HN4 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvvveeninins |oeninnns 200,000,000 |.......... 196,049,519 |......... 111,407,264 |08/09/2023 ..... 08/09/2051 ..... 06763R-AA-2 . [TA A oooiiiiiiiiiiiiiieee i T [ 196,000,000 |......... 196,280, 280
Evergreen Basket of Long Fixed Rate

57629*HN4 .......... [ABS Bank Loans and Corporate Bonds |2 .........ccccoveiivniiiiiiins |ovviiinnniniiiiiiiiiiens foieiiinns 9,712,760 |........... 10,007,990 |08/09/2023 ..... 08/09/2051 ..... 67592X-AC-4 . | Octagon 57 Ltd-0CT57 2021-1A A ... [1 .ooovveeeiiiiiiienniiiiiiines o, 9,712,760 |........... 10,007,990
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629*HP9 .. ABS Bank Loans and Corporate Bonds ... 300,000,000 |..........292,824,673 |...........92,720,872 |08/09/2023 ..... 08/09/2051 ..... ... (127,187,540)| 912810-RV-2 . | US TREASURY N/B-UNSECURED .......... 292,750,422 |.......... 219,908,412
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A
57620*HP9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Jooviiiniieniiiiiiinens feeeiiiinns 6,000,000 |............ 6,000,000 | 08/09/2023 ..... 08/09/2051 ... [eeeeeeeiiiiee e e [ 171435-AA-8 . Revolver ........oooovivvveereniiinnens [ 1o o 6,000,000 |....ovvennnn 6,000,000
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GCBSL
57620*HP9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 6,000,000 |............ 6,018,114 |08/09/2023 ..... 08/09/2051 ... [eeeeeeeiiiieee e o [ 381939-AC-1 . J2023-70A B ..o [T e 6,000,000 |....evvennns 6,018,114
Evergreen Basket of Long Fixed Rate
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveenninins |oevinnns 250,000,000 |......... 150,100,038 |............ 7,795,156 (08/10/2023 ..... 08/10/2051 ... [eeeeeeeiiiieeeeeeiiiee e o 71,628 i, (103,372,690) | 912810-RU-4 . [US TREASURY N/B-UNSECURED .......... |71 cooiiiiiiiiiiiiiiiiiinneeiis oo 150,028,511 |......... 111,167,846
PCRED |1 HOLDING | LLC, PCRED I1
HOLDING | OFFSHORE LP and PCRED |1
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared HOLDCO ARGUS S.A R.L.-Term Loan
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Jooviniiiinniiiiiienees feeeiiiinns 9,050,000 |............ 9,050,000 |08/10/2023 ..... 08/10/2051 ..... U N 69324Z-MN-3 . [Series 2022-3 ........ccceveeriiiinnnnns [T oo e 9,050,000 [............ 9,050,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared OHA Credit Solutions Master Fund |
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiniiiiis Joovininiinniiiiiiinees feieiiiinns 8,907,026 |............ 8,907,026 |08/10/2023 ..... 08/10/2051 ..... 67008#-MM-7 . |SPV, L.P. - Fund | Revolver ........ [1 .occoiiiiiiiiiiniiiiinns s 8,907,026 |............ 8,907,026
Evergreen Basket of Long Fixed Rate United States Treasury N-UNSECURED
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovininiieniiiiiienens foeeiiiinns 7,481,974 |........... 5,761,089 |08/10/2023 ..... 08/10/2051 ..... 912810-TG-3 . |-eeeeereeeeeeeeiieiee e [T e 7,481,974 |............ 5,761,089
Evergreen Basket of Long Fixed Rate Millennium Pipeline Comp Senior
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiis Joovininiieniiiiiienees foeeiiiinns 2,839,781 [............ 2,967,612 (08/10/2023 ..... 08/10/2051 ..... 60040#-AB-8 . [Secured ..........ccccveereiiiiinnnnnnns [T e 2,839,781 [............ 2,967,612
Evergreen Basket of Long Fixed Rate
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 25,000,000 |........... 25,082,100 (08/10/2023 ..... 08/10/2051 ..... 15675B-AA-5 . | CERB 2024-2A A-CERB 2024-2A A ..... |1 ooiiiiiiiiiiiiiiiiiiniiiins o 25,000,000 [........... 25,082,100
SSG CREDIT STRATEGIES VII ICAV -
Evergreen Basket of Long Fixed Rate Senior Secured Revolving Loan
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooiiiiiiiiiiiiiiis Joviieineeieiiiiieeees feeeeeiis 54,298,585 |........... 54,298,585 |08/10/2023 ..... 08/10/2051 ..... T8466Z-MM-4 . [Facility ..oooooeeeeeeeiiiiiieecein [ 1 e 54,298,585 |........... 54,298,585
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 4 L-DCLO 2022-
57620%HHT .......... ABS Bank Loans and Corporate Bonds |2 ........cccooeiiviiieeeninics foevenes 200,000,000 |........... 23,757,208 |......... (58,834,878) [ 08/10/2023 ..... 08/10/2051 ..... 25255N-A0-1 . A ATR oo [ T [ 23,700,000 |........... 23,798,213
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A
57620%HH7 ... ABS Bank Loans and Corporate Bonds ..53,000,000 |...........53,000,000 (08/10/2023 ..... 08/10/2051 ..... 171435-AA-8 . [Revolver ...53,000,000 ...53,000,000
Evergreen Basket of Long Fixed Rate
57620%HHT .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joovininei e feeeeeies 29,984,680 |........... 22,523,907 |08/10/2023 ..... 08/10/2051 ..... 912810-RV-2 . | US TREASURY N/B-UNSECURED .......... [1 coceriiiiiiiiiiiiiiiiiees foeee 29,984,680 |........... 22,523,907
Evergreen Basket of Long Fixed Rate
57620%HHT .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooiiiiiiiiiiiiiiis Joviieineeieiiiiieeees feeeeeiis 50,000,000 |........... 49,853,050 |08/10/2023 ..... 08/10/2051 ..... 03665L-AL-7 . JATR oo [T [ 50,000,000 |........... 49,853,050
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57620%HH7 ... ABS Bank Loans and Corporate Bonds ..23,854,300 |...........25,014,500 (08/10/2023 ..... 08/10/2051 ..... 017154-AL-9 . |AR ... 23,854,300 ...25,014,500
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Sound Point CLO XXXI11 L-SNDPT
57620%HHT .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiieeieiiiieeees feeeeeies 23,728,604 |........... 25,002,250 |08/10/2023 ..... 08/10/2051 ..... 83616K-AA-5 . [2022-TA A ..eoeeeeiiiiiiiiciieeeeees [ 1 [ 23,728,604 |........... 25,002,250
Evergreen Basket of Long Fixed Rate
57629*HJ3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoeeviviuieeenenics foevenes 300,000,000 |.......... 256,654,661 |.......... 127,851,692 |08/10/2023 ..... 08/10/2051 ..... 912810-QK-7 . | US TREASURY N/B-BOND ........oovevveee [ 1 iiiiiiiiiiiiiiieeee [ 256,568,807 |.......... 251,996,512
ASF VI11 SUNTORI, L.P and ASF VIII
Evergreen Basket of Long Fixed Rate B SUNTORI, L.P.-Senior Secured
57620*HJ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuiiiininiiins foovininiiiiiiiiinenens foneiiinns 43,685,9% |........... 47,032,900 | 08/10/2023 ..... 08/10/2051 ..... 00259#-M-3 . |European Term Loan .........ccoeeenees [T oiiiiiiiiiiiiins e 43,685,9% |........... 47,032,900
Evergreen Basket of Long Fixed Rate KREF Lending VI LLC - Term Loan
57620*HJ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 4,994,325 |............ 4,994,325 |08/10/2023 ..... 08/10/2051 ..... 500798-M-6 . [Series 2022-11 ......ccccvvvveerinicnns [T oo e 4,994,325 |............ 4,994,325
Evergreen Basket of Long Fixed Rate Loan Asset Issuer LLC - Series 2029]
57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivieennnnins |oerinnns 250,000,000 |........... 64,133,674 |......... (38,656,670) [ 08/10/2023 ..... 08/10/2051 ..... 53950U-AA-0 . |NG-1A Class A Asset Backed Notes .. [1 ....ccoooviiiiiiniiiiiinnns [ 64,061,995 |........... 65,407,297
Evergreen Basket of Long Fixed Rate Loan Asset Issuer LLC - Series 2022]
57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinnenniiiiiiinenens foneiiinns 38,115,171 |........... 38,699,265 | 08/10/2023 ..... 08/10/2051 ..... 53946H-AA-6 . |NG-2 Class A Asset Backed Notes ... [1 ...cccooiiiiiiiiiiiiiiiiinns o 38,115,171 [........... 38,699,265
Evergreen Basket of Long Fixed Rate 610 Funding CLO 2 Ltd-SIX10 2016-
57629*HK0 ... ABS Bank Loans and Corporate Bonds ..70,000,000 |...........70,109,480 (08/10/2023 ..... 08/10/2051 ..... 83004L-AN-5 . [2RA A1R3 .. . ...70,000,000 ...70,109,480
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver
57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinneens foneiinnns 25,000,000 |........... 23,988,504 |08/10/2023 ..... 08/10/2051 ..... 57542Z-A7-2 . [Floating Line ........coccevveiiiinnnnns [ 2 oieiiiiiiiiiinii e 25,000,000 [........... 23,988,504
Evergreen Basket of Long Fixed Rate
57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Joovinieiieniiiiiiinnes foeeiiiinns 9,994,893 |............ 7,507,969 (08/10/2023 ..... 08/10/2051 ..... 912810-RV-2 . | US TREASURY N/B-UNSECURED .......... [1 «occiiiiiiiiiiiiiiiiiinns o 9,994,893 |............ 7,507,969
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629*HKO0 ... ABS Bank Loans and Corporate Bonds ..18,500,000 |........... 18,560,754 [08/10/2023 ..... 08/10/2051 ... 15675B-AA-5 . | CERB 2024-2A A-CERB 2024-2A A ... ...18,500,000 ... 18,560,754
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared CHURCHILL CFO 2022-1 LTD. - Class A
57629*HK0 ... ABS Bank Loans and Corporate Bonds |2 .. ...28,000,000 | 08/10/2023 ..... 08/10/2051 ..... 171435-AA-8 . Revolver ...28,000,000 ...28,000,000
PCRED |1 HOLD , 1
HOLDING | OFFSHORE LP and PCRED |1
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared HOLDCO ARGUS S.A R.L.-Term Loan
57629*LG4 ... ABS Bank Loans and Corporate Bonds |1 .. ... 200,000,000 |... ..41,373,927 |..........(44,763,946)  08/23/2023 ..... 08/23/2051 ..... .... (86,088,946) | 69324Z-MN-3 . [Series 2022-3 .. ...41,325,000 ...41,325,000
PCRED |1 HOLDIN ,
HOLDING | OFFSHORE LP and PCRED |1
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared HOLDCO ARGUS S.A R.L.,-Term Loan
57629*LG4 ... ABS Bank Loans and Corporate Bonds |1 .. ..41,050,49 |...........41,050,496 (08/23/2023 ..... 08/23/2051 ..... 69324Z-M-5 . [Series 2022-1 .. ...41,050,496 ...41,050,496
Evergreen Basket of Long Fixed Rate TCW Direct Lending Structured
57629%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 22,223,684 |........... 22,734,829 |08/23/2023 ..... 08/23/2051 ..... 87241F-AB-8 . [Solutions 2019 LLC - Class B Note . [2 ......cooeeuvvevieriiinnnnnnns foenininns 22,223,684 |........... 22,734,829
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
57620%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 34,000,000 |........... 34,005,100 (08/23/2023 ..... 08/23/2051 ..... 06764A-AE-0 . A B ..ovveeiieiiiiiiieeeiieeeeen [T [ 34,000,000 |........... 34,005, 100
ASF V111 SUNTORI, L.P and ASF VIII
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared B SUNTORI, L.P.-Senior Secured
57629%LG4 ... ABS Bank Loans and Corporate Bonds |1 .. ..37,239,946 |...........40,093,000 (08/23/2023 ..... 08/23/2051 ..... . 00259#-M-3 . |European Term Loan .... ... 37,239,946 ...40,093,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629%.G4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Joviiiiiei e feeeeiiis 27,774,529 |........... 27,140,316 [08/23/2023 ..... 08/23/2051 ..o [eveeeiiiiiiiie e e [ 22822R-BH-2 . | Crown Castle Towers LLC-SECURED .. [1 ..coeeiiiiiiiiiiiiiiiiiiiees foeeeeee 271,774,529 |........... 27,140,316
ASF V111 SUNTORI, L.P and ASF VIII
Evergreen Basket of Long Fixed Rate B SUNTORI, L.P.-Senior Secured
57620%QX2 .......... ABS Bank Loans and Corporate Bonds |17 .......ccoovviiiiiiniiniiins foonnnnnns 233,942,308 |........... 74,307,128 |........... 67,572,268 (06/13/2024 ..... 06/12/2026 ..... TRS Bond Index 00259#-M-3 . |European Term Loan .........ccoeeenees [T ooiiiiiiiiiiiins e 74,307,128 |........... 80,000,000
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP
57620%QX2 ... ABS Bank Loans and Corporate Bonds |1Z ... ..82,750,000 |...........32,751,703 [06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ... 06764E-AE-2 . [2024-1A B .... ...32,750,000 ...32,751,703
Evergreen Basket of Long Fixed Rate Invesco CLO
57620%QX2 .......... ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiviinnnnnnis |ooviiiniiiciiiiiienees feeeiiiins 9,526,031 |........... 10,001,800 | 06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......cccvvvvveeiicnnne fooviiiniiiieiiiiiienns o 460988-AA-6 . |TA A ooooiiiiiiiiiiiiiincecee [T 9,526,031 |........... 10,001,800
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2019-
57620%QX2 .......... ABS Bank Loans and Corporate Bonds |17 ......ccooviviiiiinnninnis foviniiniiiiiiiieeeees feniiiinns 17,655,301 |........... 17,955,816 |06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......ccovvvvveriicinnns fooriiiiiiiieiiiiiieens o 5581M-AN-6 . [85A AR ..ooeevviiiiiiiiiiiinccieens [T [ 17,655,301 |........... 17,955,816
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
57620%QX2 .......... ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiinnniiiis foviniinniiiiiiieeeees feniiiinns 60,000,000 |........... 60,003,600 |06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......cccvvvvveeiicnnne fooviiiniiiieiiiiiienns o 06764A-AC-4 . JAA A v [T [ 60,000,000 |........... 60,003,600
Evergreen Basket of Long Fixed Rate Goldman Sachs Group Inc/-SENIOR
57620%QX2 .......... ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiieininiis foninniniiiiiiiieeeee feeneiiinns 33,341,744 |........... 33,956,707 | 06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......cccvvvvveeiicnnne fooviiiniiiieiiiiiienns o 38141G-ZK-3 . JUNSECURED ........cevvvvvumrnnnneniinnnns [T e 33,341,744 |........... 33,956,707
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2020-
57620%QX2 .......... ABS Bank Loans and Corporate Bonds |17 .......ccoovvviiiviinnnnnins |ooviniiiniiiiiiienees foeeiiiins 9,000,000 |............ 8,991,279 (06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......cccvvvvveeiicnnne fooviiiniiiieiiiiiienns o 38138L-AN-8 . [TA ARR ..eooviiiiieiieciiiiiieeeeeeens [T e 9,000,000 |-..uvveennns 8,991,279
Evergreen basket of USD Fixed Rate Canal & River Trust Senior Note Ser
57629*HR5 .. ABS Bank Loans and Corporate Bonds |1 .. ...(33,136,450) |......... (26,820,460) | 10/24/2022 ..... 11/28/2048 ... Currency Swap G18198-AB-6 . |.. ... 34,692,500 ...18,772,306
Evergreen basket of USD Fixed Rate University o
57620%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 14,044,000 |............ 8,769,006 | 10/24/2022 ..... 11/28/2048 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G9302*-AE-9 . 14,044,000 |............ 8,769,006
Evergreen basket of USD Fixed Rate Paradigm Homes Charitabl Senior
57629*HR5 .. ABS Bank Loans and Corporate Bonds |1 .. ..66,111,210 |...........41,174,221 [10/24/2022 ..... 11/28/2048 ... Currency Swap G6892#-AA-5 . [Secured .... ...66,111,210 41,174,221
Evergreen basket of USD Fixed Rate Paradigm Homes
57620%HRS .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 40,912,520 |........... 28,289,806 (10/24/2022 ..... 11/28/2048 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G6892#-AB-3 . [Secured ..........ccceuverrieiiinnnnnnens [T o e 40,912,520 |........... 28,289,806
Evergreen basket of USD Fixed Rate University of Lancaster Senior Note
57629*HR5 .. ABS Bank Loans and Corporate Bonds |1 .. ..36,479,970 |...........20,531,819 [10/24/2022 ..... 11/28/2048 ... Currency Swap G9308*-AA-1 . [Ser ... ...36,479,970 ...20,531,819
Evergreen basket of USD Fixed Rate University o
57629*HR5 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevuvviinvviiiniininne foorveiiiieiiiviiiiinns fereiiinnnns 14,183,400 |............ 8,531,955 | 10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G9309#-AA-6 . [Unsecured Notes .......ceeuvvevuveennne [ 1 i o 14,183,400 |.....ceunne. 8,531,955
Evergreen basket of USD Fixed Rate University of East Angli Senior
57629*HR5 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviiviiiniiiinne fooeveiiniiiiiiiiiniines foreviennnns 82,737,981 |oevueennnns 51,325,268 |10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvvvernrernnrennnrennnne [oerenerenerenneeiienes [oreeeeeiineeieeeeens 692888-AB-1 . [Unsecured Notes .......ceevvevuvvennne [ 1 coiiiiis o 82,737,981 |..cuuveenns 51,325,268
Evergreen basket of USD Fixed Rate Cambr idge Housing Societ Senior
57629*HR5 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviiviiiiniininns foovveiinieiiiiiiiniinns foreiiennns 38,874,000 |.......e... 25,738,826 |10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1870*-AB-4 . [Secured Notes Series B ......ccceevven [2 teriiiiiiiiiiiiiiiiiiiins o 38,874,000 |........... 25,738,826
Evergreen basket of USD Fixed Rate Cambr idge Housing Societ Senior
57629*HR5 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviiviiiniiiinne fooeveiiniiiiiiiiiniines foreviennnns 28,399,050 |........... 18,278,883 | 10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1870*-AA-6 . [Secured Notes Series A .....cvveeveen [2 coiiiiiiiiiiiiiiiins o 28,399,050 [....ccunn.n 18,278,883
Evergreen basket of USD Fixed Rate College of Corpus Christ Senior
57620%HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiininninins foonnnnnns 258,992,600 |.......... (49,498,140) |......... (17,306,789) [ 10/26/2022 ..... 08/15/2052 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (55,767,140) [.......... (21,239,786) | G2269#-AA-9 . [Notes .......eeeeriviurerieriiiiinnnennns |1 i 6,269,000 [............ 3,932,997
Evergreen basket of USD Fixed Rate The Master, The Fellows Senior
57620*HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiiiiins foovinniniciiiiiieeeens foneiiinns 18,054,720 |........... 11,327,031 | 10/26/2022 ..... 08/15/2052 ..... CUPTeNCY SWap ..vvevveeeecueereeenniins fooriiiniiieeiiiiieees foeiiiiiiiiis G58798-AA-6 . Notes ........cccoveveeriiiiiiiieniiins [T e 18,064,720 |........... 11,327,031
Evergreen basket of USD Fixed Rate Network Homes Ltd Senior Secured
57629*HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie fovviinnniiiiiiiiiiinees foveeiinnns 62,360,000 |........... 36,298,764 | 10/26/2022 ... 08/15/2052 ... CUTrency SWap .....eeeeiicceereeriiiins |ooviiiiiniiisiiiiiiieies foeiiiiiiiiieieeiians G6428#-AM-2 . INote ........cccoeeeriiiiiiininnriiiiii [T i o, 62,360,000 |........... 36,298,764
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Evergreen basket of USD Fixed Rate Duchy of Lancaster Senior Note

57629*HT1 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinviiiniiiinne foorveiiniiiiiiiiiniinns fereiinnnns 12,174,000 |............ 7,329,022 |110/26/2022 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G2034#-AB=1 . [Series A ..veevuvverniieniiieinienneen [ 2 i o 12,174,000 |[............ 7,329,022

LORD MAYOR & CITIZENS CITY

Evergreen basket of USD Fixed Rate WESTMINSTER GBP TERM LN ISSUED AUG

57629%HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeveiiiiiiniininins fooviiiiiieiiiiiieees feeeeene 181,230,000 |........... 92,492,112 | 10/26/2022 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e G5649*-AA-7 . 2019 ...eeeiiiiiiiiiee e [T [ 181,230,000 92,492,112
Evergreen basket of USD Fixed Rate

57629%HS3 .. ABS Bank Loans and Corporate Bonds ....(23,398,700)|... ..(24,686,390) [ 10/26/2022 ..... Currency Swap G7996#-AE-0 . |Segro plc Senior Note Series B .... ...17,825,500 ...15,590, 149
Evergreen basket of USD Fixed Rate Capital Investors Europe PBI

57629%HS3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeveiiiiiiininninnns fooviiiiiieiiieiiieees feeeene 153,657,000 |......... 120,767,272 | 10/26/2022 ..... Currency Swap G1847#-AB-0 . |Limited - Series B Senior Note ..... [1 .cooooiiiiiiiiiiiiiiiiinns [ 153,657,000 120,767,272
Evergreen basket of USD Fixed Rate London School Of Economi Senior

57629*HU8 ... ABS Bank Loans and Corporate Bonds ..20,687,590 |........... 15,698,704 [10/27/2022 ..... Currency Swap 65560*-AB-0 . |Note Ser .. ... 42,144,480 ...27,771,550
Evergreen basket of USD Fixed Rate Canal & River

57629*HU8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiniininie Joviiiieei e feeeeiiis 9,181,345 |............ 5,479,269 | 10/27/2022 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G18198-AA-8 . |.oooeereieeeiiiiiieeceiiieeeeeeeeeens [T e 9,181,345 |............ 5,479,269
Evergreen basket of USD Fixed Rate University of Stirling Senior Note

57629*HU8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 24,778,228 |........... 16,692,433 (10/27/2022 ..... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e G9302%-AD-1 . [Sr ..eeeeeeeeeeiiiiieeeeeeiieeeeeeeee [ T e [ 24,778,228 16,692,433
Evergreen basket of USD Fixed Rate Heathrow Funding Limited Senior

57629*HU8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 54,369,150 |........... 34,538,853 | 10/27/2022 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e G4R1JX-AY-7 . [Secured Notes Class A ......cccoeeeee [2 eeeiiiiiiiiiiiiiiiiieeen [ 54,369, 150 34,538,853
Evergreen basket of USD Fixed Rate Brussels Airport Company Senior

57629*HV6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeeiiiiiiiiniiiiins Joeviinnes 61,752,000 |........... 55,651,200 |........... 38,423,850 | 10/27/2022 ..... CUPTeNCy SWap .....ceeeeeeceeveeeereeinn foereennes (11,259,200) |.....eeve. (9,393,681) [B1401#-AE-7 . [Secured Notes .........ccoovvcimereeniis |2 coviiiiiiiiieiiciiieeeeces e 66,910,400 47,817,531
Evergreen basket of USD Fixed Rate Kingspan Securities 2017 Gtd Senior

57629*Hi4 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooeviiiuieeennnics foereies 207,703,020 |......... (27,027,060) [.......... (27,713,331)| 10/27/2022 ..... CUPTeNCY SWap .....ceeeeeecueeeeeerenis foereennns (37,944,340)|.......... (37,699,490) | 65264#-Al-9 . INote .......ooeeriiiimmieriiiiiiiieiiiies [ 2 e o 10,917,280 |....ooeeen. 9,986, 158
Evergreen basket of USD Fixed Rate Koole Terminals Subholdi Senior

57629%HN4 ... ABS Bank Loans and Corporate Bonds ..31,559,600 |........... 29,694,913 [10/27/2022 ..... Currency Swap N50848-AB-7 . [Secured ... ...31,559,600 ...29,694,913
Evergreen basket of USD Fixed Rate

57629*Hi4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jovieieeeieciiieeeees feeeeiies 29,205,000 |........... 29,191,767 (10/27/2022 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e F4832#-AA-4 . | Groupe Holder S.A.S. Bank Loan ... [2 .....ocooociiiiniiiiiiiinnens foeeeinie 29,205,000 29,191,767
Evergreen basket of USD Fixed Rate Sodiaal International S. Senior

57629*HN4 ... ABS Bank Loans and Corporate Bonds ..97,344,300 |........... 93,657,995 [10/27/2022 ..... Currency Swap F8494#-AB-2 . |Unsecured Notes ... 97,344,300 ...93,657,995
Evergreen basket of USD Fixed Rate

57629*Hi4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joovininei e feeeeeies 31,900,400 |........... 31,405,516 | 10/27/2022 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e N5946*-AB-7 . |NSI N V EURO LN FAC ...oevveiiiiiins [ 2 i [ 31,900,400 31,405,516
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Note

57629%HN4 ... ABS Bank Loans and Corporate Bonds ..15,790,400 |...........15,613,715 [10/27/2022 ..... Currency Swap 479142-E*-8 . [Series C ... 15,790,400 ...15,613,715
Evergreen basket of USD Fixed Rate Corbion N.V.

57629*Hi4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Joovinineeieiiieeees feeeeeiis 26,807,070 |........... 26,624,037 | 10/27/2022 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e N23198-AD-7 . IDebt weeeeeeiiiiiiiei s [ 2 i e 26,807,070 26,624,037
Evergreen basket of USD Fixed Rate Cadogan Estates Ltd Gtd Senior Note

57629%HX2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeeiiiiiierennnics foerenne 200,266,200 |.......... (26,335,800) |.......... (26,743,253) 10/27/2022 ..... CUPTeNCY SWap .....ceeeeeecueeeeeerenis foereennns (39,302,460) |.......... (37,096, 247) | G1744#-AT-5 . [ooeeeiiiriiiiieiiiiiiiieeeeiiiieeeeeeiies [ 2 e o 12,966,660 10,352,994
Evergreen basket of USD Fixed Rate Knowsley Housing Trust Senior

57629%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis fooviiiineiieiiiiieeees feeeeeies 28,214,560 |........... 22,942,353 (10/27/2022 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G5304*-AA-3 . [SECUred ....eeererrueriereriiiiiiieeeees [ 2 i [ 28,214,560 22,942,353
Evergreen basket of USD Fixed Rate RIT Capital Partners plc Senior

57629%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joviiiiiee e feeeeiies 90,030,715 |........... 73,416,177 (10/27/2022 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G7496*-AC-3 . Note Ser .....coovcuemrerriiiiiineeeeees [ 1 e 90,030,715 73,416,177
Evergreen basket of USD Fixed Rate University of West Londo Senior

57629%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiiiieeieiieieeees feeeeeies 27,151,250 |......oeees 22,898,756 | 10/27/2022 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G9302#-AC-9 . [SecUred ......cceeveuureeeerriiiiieeeeens [ 1o e 27,151,250 22,898,756
Evergreen basket of USD Fixed Rate

57629%HX2 ... ABS Bank Loans and Corporate Bonds ...7,404,630 |............ 6,555,330 [10/27/2022 ..... Currency Swap G7737#-AC-8 . | SGN MidCo Limited Gtd Senior Secu ... 7,404,630 ... 6,585,330
Evergreen basket of USD Fixed Rate Great Portland Estates Senior Note

57629%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiee e feeeeeiis 10,650,400 |............ 9,535,026 | 10/27/2022 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e G2685@-AH-2 . [SBr ....eeeeieiiiiiiiiieeeeeiiieeeeeei [ i [ 10,650,400 |......ece... 9,535,026
Evergreen basket of USD Fixed Rate Wireless Infrastructure Senior

57629%HX2 ... ABS Bank Loans and Corporate Bonds ..53,271,030 |...........52,666,740 [10/27/2022 ..... Currency Swap G9720#-AA-7 . [Secured Notes .. ...53,271,030 ...52,666,740
Evergreen basket of USD Fixed Rate

57629%HX2 .......... ABS Bank Loans and Corporate Bonds |2 ....ceeeveeunveenieininennnns fooreeiiineiieneiieneines fereeeenens 27,999,829 |........... 29,479,802 | 10/27/2022 ..... CUPTENCY SWAP wvvneerneerneeeenanennns [oreereenierenineennnaes [reeeneeennneennerennaes G7445#-AA-5 . |Red Funnel Ferry Senior Term Loa . [6 ..uvveeuveenieeenieiiiiienines Joveeennnnns 27,999,829 29,479,802
Evergreen basket of USD Fixed Rate University of Edinburgh Senior Note

57629*HY0 ... ABS Bank Loans and Corporate Bonds ...(29,134,975)|........... (8,252,986) [ 10/28/2022 ..... Currency Swap 693026-AB-3 . [Ser ... . ...31,545,845 ... 22,292,510
Evergreen basket of USD Fixed Rate

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiee e feeeeeiis 28,197,616 |........... 18,807,055 |10/28/2022 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e G1128%-AC-2 . | BIRMINGHAM ARPT FIN PLC SR NT ..... [2 weeeeeeiiiiiieei e [ 28,197,616 18,807,055
Evergreen basket of USD Fixed Rate Scottish Oriental Smaller Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeoiiiiiiiiiiiiiis fooviiiieiieiiieeeees feeeeeies 41,280,000 |........... 25,650,720 | 10/28/2022 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e 67896%-AA-3 . |Unsecured Notes ..........oooocovoeeens [T oo e 41,280,000 25,650,720
Evergreen basket of USD Fixed Rate Tottenham Hotspur Stadiu Gtd Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Joovieieeiieiiiiieeees feeeeiies 13,549,440 |............ 8,851,784 |10/28/2022 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e G9000#-AG-5 . [Secured Note Series C .....ccceeveees [ 2 eeeieeiiiiiiiiiiiiiiiieeen feeee 13,549,440 |............ 8,851,784
Evergreen basket of USD Fixed Rate Bazalgette Tunnel Limite Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccceoiiiceiiiiiiiiis |oosiiiiiiesiiiiiiieeees foeeeeiieis 94,987,935 |........... 56,721,304 | 10/28/2022 ..... CUPTENCY SWAP ...eveeeriiiiiinreeriiiie |oeeiiiiiiiesssiiiiiies foreieiiiiiiiiee s G0892#-AB-6 . [Secured Notes .........occooeeiiinneeees [2 iiiiiiiiiiiiiiieiiiiiieeees foeees 94,987,935 56,721,304
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Evergreen basket of USD Fixed Rate UK Power Networks Servic Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .....ecevvevvnvevnnvevnnennnns fooveeiniiiiiciiiiinns fovveennns 136,516,377 |ouuurennnns 87,319,988 |10/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G91608-AB-4 . [Unsecured Notes .......ceevveevuveennee [ 1 coiiiiiiiies o 136,516,377 |oeevnnnen 87,319,988
Evergreen basket of USD Fixed Rate Knowsley Housing Trust Senior

57620*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiinnniiis fooinnnns 174,033,900 |............ 3,317,630 |............ 6,266,122 (10/28/2022 ..... 12/02/2040 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (31,643,8%0)|......... (17,114,281) [ G5304*-AC-9 . [Secured ........ccvverreriinieirneniiins |2 ciiiiiiiiiiiecciiiieeeeeens |oeeeiiinns 34,961,520 |........... 23,380,403
Evergreen basket of USD Fixed Rate King's College, London Senior Note

57620%HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 59,871,001 |........... 36,672,181 (10/28/2022 ..... 12/02/2040 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, G5258#-AB-3 . [Ser ...cuvveiiiiiiiiiiiieeiiiiieeeeeen [T [ 59,871,091 |........... 36,672, 181
Evergreen basket of USD Fixed Rate PRES & SCHOLARS ST MARY MAGDALEN SR

57620*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 13,625,908 |............ 8,958,182 (10/28/2022 ..... 12/02/2040 ... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis G7228#-AB-6 . NT SER B ....oevvveviinriieneniininennns [ 1 e 13,625,908 |............ 8,958, 182
Evergreen basket of USD Fixed Rate Oxford Brookes Universit Senior

57620*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 18,178,017 |........... 13,008,501 | 10/28/2022 ..... 12/02/2040 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G68538-AC-0 . Note Ser ........ccoveevreiiiiiininnniins [2 i [ 18,178,017 |........... 13,098,501
Evergreen basket of USD Fixed Rate Tottenham Hotspur Limite Senior

57629*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvvinnvviiiniininns foorveiiniiiiiiiiiiienns foreiiinnns 12,503,000 |............ 9,302,151 [10/28/2022 ..... 12/02/2040 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (9000#-AB-6 . [Secured Note Series B ......cceveevee [2 ceiiiiiiiiiiiiiiiiiiiins o 12,503,000 |...uueennnes 9,302, 151
Evergreen basket of USD Fixed Rate Scottish Mortgage Invest Senior

57629*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinniininiininns fovrviiiniiiiiiiiiniinns foreiiinnns 65,110,000 |........... 41,849,917 (10/28/2022 ..... 12/02/2040 ..... CUPTENCY SWAP wvvvvevnvevnnrernnrennee [oeererennrernreiienes [oreeereeineeineeeeens G7895*-AH-9 . [Unsecured Notes ........ceovvevuvvennee [T i o 65,110,000 |........... 41,849,917
Evergreen basket of USD Fixed Rate Dyson Finance Limited Gtd Senior

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiieiiinns foonnnnnns 294,033,600 |.......... (35,131,840) |.......... (34,239,024) [ 10/27/2022 ... 06/27/2029 ..... CUrrency SWap ......eeeevvcvveenneninins foereennns (49,472,320)|........... (48,959,672) | G294AB-AH-2 . INote .......ooeervviuneeineiiiiiiinnnnnnns [T o 14,340,480 |........... 14,720,648
Evergreen basket of USD Fixed Rate Brussels Airport Company Senior

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 17,823,520 |........... 18,221,481 | 10/27/2022 ..... 06/27/2029 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, B1401#-AB-3 . [Secured ..........ccceuverrreiiininnnnnns [ 2 iiiiiiiiiiiiiee [ 17,823,520 |........... 18,221,481
Evergreen basket of USD Fixed Rate Jones Lang LaSalle Finan Gtd Senior

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 26,068,040 |........... 25,662,435 | 10/27/2022 ..... 06/27/2029 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 48021P-A8-7 . Note ....oeeiiiiiiiiiiiiiiiiiiieeeiiens [ 2 i [ 26,068,040 |........... 25,662,435
Evergreen basket of USD Fixed Rate

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 45,832,540 |........... 46,044,509 | 10/27/2022 ..... 06/27/2029 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, N9146#-AE-7 . | Van Oord NV - EUR Term Loan ........ [2 eeveriiiiiiinnniiiiiinnens foeeins 45,832,540 |........... 46,044,509
Evergreen basket of USD Fixed Rate

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins foovnnnennniiiiiiiieneens [oeviiinns 135,240,840 |.......... 138,056,054 |10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, F2977#-AA-3 . |Elis S.A. Senior Note Series A ... [2 coccoorviiiiiiiniiiiiinnnnn foeeiinne 135,240,840 |.......... 138,056,054
Evergreen basket of USD Fixed Rate

57629*JA0 .......... ABS Bank Loans and Corporate Bonds |2 .....cceveevnveinnveinneinns fooeveninieiiniiiiniiinns fervviinnnns 67,994,280 |........... 66,368,828 | 10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns F85688-AF-6 . | Sonepar S.A. Senior Note Series C [ 1 covvevuiiiiiiiiniiiiiiiiiinns Joveeenins 67,994,280 |........... 66,368,828
Evergreen basket of USD Fixed Rate Bidcorp Foodservice Inte Senior

57629*JA0 ... ABS Bank Loans and Corporate Bonds ..18,856,400 |... ...18,987,486 (10/27/2022 ..... 06/27/2029 ..... Currency Swap G1267*-AB-5 . [Unsecured Notes .. . ...18,856,400 ... 18,987,486
Evergreen basket of USD Fixed Rate Plymouth Community Homes Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiviininniiis foonnnnnns 144,459,719 |........... (4,460,705) ............ 3,781,875 | 10/28/2022 ..... 09/27/2042 ..... CUrrency SWap ......eeeevecvveeneeninins foeeeennns (25,972,938).......... (12,802,695) | G7137#-AC-4 . [Secured .........oevevviverenereniiiins |1 oo o 21,612,234 |........... 16,584,570
Evergreen basket of USD Fixed Rate University of Glasgow Senior Note

57629*JB8 ... ABS Bank Loans and Corporate Bonds ..51,097,200 |........... 33,609,514 [10/28/2022 ..... 09/27/2042 ..... Currency Swap G9303#-AC-8 . [Ser ... ...51,097,200 ... 33,609,514
Evergreen basket of USD Fixed Rate University o

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceovvivnvviinnviiiniiiinns fovrviiiniiiiiiiiiiiinns foreiiinnns 30,911,400 |........... 20,552,206 |10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G9304*-AA-5 . [Unsecure .....veevuvveriiiiiiiiiineene [ 1 e 30,911,400 |.......ens 20,552,206
Evergreen basket of USD Fixed Rate University of Keele Senior Note Ser

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 27,535,600 |........... 19,824,685 (10/28/2022 ..... 09/27/2042 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, GI306#-AB=7 . |-eeerrreeaeeeeiiieee e [T [ 27,535,600 |........... 19,824,685
Evergreen basket of USD Fixed Rate South East Water Limited Gtd Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviinviiiiniininne foveveiiniiiiiiiiiiiinns foveviinnns 17,827,810 |...ccenneee 11,071,813 [ 10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (82798-AB-4 . [Secured Note Series 2 .....ccevvveens [ 2 ceiiiiiiiiiiiiiiins o 17,827,810 |ouveennnee 11,071,813
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....cceovvevnviiinniiiiniininns fovrveiiniiiiiiiiiiiines foeeviinnns 13,177,000 |............ 9,376,706 | 10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G5383%-AD-1 . [Secured Notes .......coeevuvverunvennnen [2 i o 13,177,000 [...ccvuneenn 9,376,706
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*JD4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoevviiiiinnnnnnnns |oeninns 116,031,600 |......... (10,001,220) |........... (5,190,327)( 10/31/2022 ..... 06/28/2039 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (21,452,820)|......... (13,791,416) [ G4622#-AP-4 . |Unsecured Notes Series B ............ |1 oo |oeeiiinnns 11,451,600 |....ooeeeenn 8,601,089
Evergreen basket of USD Fixed Rate Bromford Housing Group L Senior

57629* D4 .......... ABS Bank Loans and Corporate Bonds |1 ....cceovvevnviiinniiiiniininns fovrveiiniiiiiiiiiiiines foeeviinnns 53,963,760 |........... 41,685,244 (10/31/2022 ..... 06/28/2039 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1608#-AA-1 . [Secured Notes .......covevuvvevunvennnen [ 1 oo o 53,963,760 |......ceun. 41,685,244
Evergreen basket of USD Fixed Rate Metropolitan Housing Tru Senior

57629*JD4 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinnviiiniininns fooeveiiniiiiiiiiiniinns ferviiinenns 63,390,000 |...ueeenn. 48,376,066 | 10/31/2022 ..... 06/28/2039 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G6043#-AF-2 . [Secured Notes .......vvevuvvevunvennnen [ 1 oo o 63,390,000 |........... 48,376,066
Evergreen basket of USD Fixed Rate Transmission Finance DAC Senior

57629*JC6 ... ABS Bank Loans and Corporate Bonds ..51,242,360 |........... 47,298,353 [10/31/2022 ..... 03/31/2034 ..... Currency Swap G9006@-AD-8 . [Secured . ...73,628,790 ...69,223,334
Evergreen basket of USD Fixed Rate Molkerei

57629%JC6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 9,293,880 |............ 7,785,379 (10/31/2022 ..... 03/31/2034 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, D5472#-A0-3 . Note Series M ........cooocveerriiiiiin [ 2 cviiiiiiiiiiii e 9,293,880 |............ 7,785,379
Evergreen basket of USD Fixed Rate Rheinkalk Holding GmbH Senior Note

57629*JC6 ... ABS Bank Loans and Corporate Bonds ..55,785,000 |...........51,558,582 [10/31/2022 ..... 03/31/2034 ..... Currency Swap D70026-AB-3 . [Series A-2034 .. ...55,785,000 ...51,558,582
Evergreen basket of USD Fixed Rate Knowsley Housing

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvviiiiiiiinns foonnnnnns 166,457,590 |........... (2,731,877 e (29,658)| 10/31/2022 ..... 12/02/2035 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (30,946,437) ... (20,748,094)| G5304%-AB-1 . [Secured .........oevevivuviereeniiiiinns |2 ceiiiiiinencienee e [ 28,214,560 |........... 20,718,436
Evergreen basket of USD Fixed Rate Bankers Investment Trust Senior

57620%JE2 ... ABS Bank Loans and Corporate Bonds ..60,115,811 |... .. 44,395,923 | 10/31/2022 ..... 12/02/2035 ..... Currency Swap G0746%-AA-0 . |Note .. ...60,115,811 ... 44,395,923
Evergreen basket of USD Fixed Rate PRES &

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccovviuviiiiiiiiins foovnneniiiiiiiiinnnens foneiiinns 13,625,908 |............ 9,857,293 | 10/31/2022 ..... 12/02/2035 ..... CUPTeNCY SWap ..vveeveeeecueeeeeenniins fooriiiininneeiiiiienes foeiiiiiiiiis G7228#-AA-8 . |NT SER A 13,625,908 |............ 9,857,293
Evergreen basket of USD Fixed Rate Oxford Brookes Universit Senior

57629*JE2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoieceriiiiiiiins |ooiiinniniiiiiiiiiinens foveeiinnns 18,178,017 |........... 14,134,541 | 10/31/2022 ..... 12/02/2035 ... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians G68538-AB-2 . INote Ser .........cccecoiiiiiiiiiiiiies [2 ciiiiiiiiiiiiiiiieeen [, 18,178,017 |........... 14,134,541
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Evergreen basket of USD Fixed Rate Tottenham Hotspur Limite Senior

57629%JE2 .......... ABS Bank Loans and Corporate Bonds [2 .....cceuvvivuiveiiniiiiniennns Joonreiiiiiiiiniiiiniiins Joeeeiinens 6,251,500 |............ 5,306,440 [10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (G9000#-AA-8 . [Secured Note Series A ....ccevvvevnee [ 2 civiiiiiiiiiiiiinins oo 6,251,500 |.......c.... 5,306,440
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Senior

57629%JE2 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevnvvinnviinnennns fooeveniniiiiniiiiniiinns forevinnnnns 29,170,542 |........... 22,924,022 110/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 631228-AD-0 . [Secured Notes ........vvevuvvevunvennnnen [2 ciiiiiiiiiiins o 29,170,542 |........... 22,924,022
Evergreen basket of USD Fixed Rate Great Portland Estates P Senior

57629%JE2 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvvevnvvinnieinneinnns fooevenniiiiiiiiiiiiinns foreviinnnns 33,792,200 |........... 25,875,101 | 10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP wvvvvevnnvernerennnrennee [oeeeereninreiineeiienes [oreenereeineeieeeeeens 626858-AL-3 . [Unsecured Notes ........ceovvevuveennne [ 2 coiiiiiiiiiiins o 33,792,200 |...ccvunnen 25,875,101
Evergreen basket of USD Fixed Rate AVI Global Trust PLC - Senior Note

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiinnnnnnins |oeninns 173,400,000 |............ 5,990,130 |............ 8,506,392 (11/01/2022 ..... 12/14/2036 ..... CUrrency SWap ......eeeevvcvveenneninins foereennns (32,415,000) |.......... (22,397,172)| G15128-AA-8 . [Series A GBP ........ccccevvevvcciennns |1 oo o 38,405,130 |........... 30,903,564
Evergreen basket of USD Fixed Rate University of Stirling Senior Note

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 23,142,450 |........... 18,343,501 [ 11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G9302%-AB-5 . [Ser ...cevveiiiiiiiiiiiiieeiiiiiieeeeeeen [T [ 23,142,450 |........... 18,343,501
Evergreen basket of USD Fixed Rate Howard De Walden Estates Gtd Senior

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 21,107,200 |........... 15,638,524 (11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G4622#-AM=1 . Note ..eeverriiiiiiiieiiiiiiiieeeiiens [T [ 21,107,200 |........... 15,638,524
Evergreen basket of USD Fixed Rate Heriot Watt University Senior

57629*JF9 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinniininiininns fovrviiiniiiiiiiiiniinns foreiiinnns 34,745,940 |........... 29,508,791 [11/01/2022 ..... 12/14/2036 ..... CUPTENCY SWAP wvvvvevnvevnnrernnrennee [oeererennrernreiienes [oreeereeineeineeeeens G4410%-AB-5 . [Unsecure .....ceeeuvvevnnveninieniieeiinne [ 2 i e 34,745,940 |........... 29,508,791
Evergreen basket of USD Fixed Rate Tottenham Hotspur Stadiu Gtd Senior

57629*JF9 .......... ABS Bank Loans and Corporate Bonds [ 1 ...cceeeviiniiiiiiviiiniiiinns Joonreiiiiiiiiniiiiniiins o, 6,774,720 |..cuuennnn. 4,917,022 (11/01/2022 ..... 12/14/2036 ..... CUPTENCY SWAP wvvevevnvernerennnrennne [reererennreinreiienes [oreeeeeeinneineeaeens G9000#-AF-7 . [Secured Note Series B ......coevevveee [2 teviiiiiiiiiiiiiiiiiniiins foereiieens 6,774,720 |............ 4,917,022
Evergreen basket of USD Fixed Rate Heathrow Airport Limited Senior

57629*JF9 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviinviiiniininns foorveiiniiiiiiiiiiiinns fereiiennns 61,980,100 |........... 48,712,793 [11/01/2022 ..... 12/14/2036 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G4378*-AL-3 . [Secured Notes .......covevuvverunvennnen [2 i e 61,980,100 |........... 48,712,793
Evergreen basket of USD Fixed Rate

57629%JG7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 156,241,020 |......... (10,884,560) [.......... (12,279,862) [ 11/01/2022 ..... 07/14/2032 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (28,524,420)|......... (28,437,607) [ G1591#-BJ-0 . |Britvic PLC Senior Notes Series 0 |2 ......cccceviiiiiiinnninninis Joeeeinnnnns 17,639,860 |........... 16,157,745
Evergreen basket of USD Fixed Rate Molkerei Alois Muller GM Senior

57629%JG7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 34,682,040 |........... 30,621,335 | 11/01/2022 ..... 07/14/2032 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, D5472#-AP-5 . Note Series L .....oooovvvuvveeneiiiiins [ 2 eveiiiiiiiiiiiniie e 34,682,040 |........... 30,621,335
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57629%JG7 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 38,521,000 |........... 35,402,554 |11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, F3152%-Ad-3 . Notes .....ooovvcrieiniiiiiiiiiiiiiiiinns [ 2 i [ 38,521,000 |........... 35,402,554
Evergreen basket of USD Fixed Rate Dawsongroup plc Senior Note Series

57629%JG7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 16,623,000 |........... 15,213,282 (11/01/2022 ..... 07/14/2032 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G2687%-AB=5 . B .evvvieeiiiiiiiiieeiiiiiine s [ 2 i feee 16,623,000 |........... 15,213,282
Evergreen basket of USD Fixed Rate

57629*JG7 ... ABS Bank Loans and Corporate Bonds ..32,103,000 |... ...32,883,384 (11/01/2022 ..... 07/14/2032 ..... Currency Swap N7660#-AY-3 . | SHV Holdings NV Guaranteed Notes . ...32,103,000 ...32,883,384
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Notes

57629%JG7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 31,338,000 |........... 30,541,430 | 11/01/2022 ..... 07/14/2032 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, 479142-F#-3 . [Sustainability-Linked Series A ..... [2 cocooooriiiiiiiniiiiiiiinnnns o 31,338,000 |........... 30,541,430
Evergreen basket of USD Fixed Rate Groupe Holder S.A.S. Senior

57629*JG7 ... ABS Bank Loans and Corporate Bonds .. 15,093,000 |... ...16,612,209 (11/01/2022 ..... 07/14/2032 ..... Currency Swap F4832#-AC-0 . [Unsecured Notes .. ... 15,093,000 ...16,612,209
Evergreen basket of USD Fixed Rate Origin Housing Limite

57620%JH5 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviuvveenniinns |oeninns 128,662,800 |........... (5,291,830)|........... (3,513,916) [ 11/01/2022 ..... 10/06/2032 ..... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (24,051,930) |.......... (20,497,820) | GB774*-AD-6 . [Secured .........oovevvvuvienneniiiiins | 1o o 18,760,100 |........... 16,983,903
Evergreen basket of USD Fixed Rate Bazalgette Tunnel Limite Senior

57629*JH5 .. ABS Bank Loans and Corporate Bonds ..61,921,860 |...........53,730,568 [11/01/2022 ..... 10/06/2032 ..... Currency Swap G0892#-AA-8 . [Secured . ...61,921,860 ...53,730,568
Evergreen basket of USD Fixed Rate ESPUG Financ

57620%JH5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 33,182,500 |........... 29,158,443 | 11/01/2022 ..... 10/06/2032 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G31228-AB-4 . [SECU ..eevverinrriiieeeiiiiiiieeeciiiens [ 2 e feee 33,182,500 |........... 29,158,443
Evergreen basket of USD Fixed Rate Peel Ports PP Finance Lt Senior

57629*JH5 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnvvinnveinnennns fooevenniiiiniiiiineinns foreiiinnnns 12,122,000 |....eeenne 11,504,195 [ 11/01/2022 ..... 10/06/2032 ..... CUPTENCY SWAP wvvvvernvernnrennnrenene [rerrnerennrenneeiienes [rreeereenreneeeaeens G6970*-AX-4 . [Secured Notes .......coeevuvvevuvvennnen [ 2 ceiiiiiiiiins e 12,122,000 |...uveennns 11,504,195
Evergreen basket of USD Fixed Rate Colombo BidCo Limited Senior

57629*JH5 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevveinnveinnennns fooeveiiniiiiiiiiinniinns forvviinnnns 17,812,080 |........... 21,447,303 [11/01/2022 ..... 10/06/2032 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 62283#-AG-8 . [Secured Notes .......coeevuvvevunvennnen [2 i e 17,812,080 |........... 21,447,303
Evergreen basket of USD Fixed Rate Lowland Investment Compa Senior

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivieenninnns |oevinns 310,627,067 |......... (39,746,600) [.......... (25,044,830)| 11/01/2022 ..... 10/06/2037 ..... CUrrency SWap .....eeeeeevveeeeeeiicnns foeeeinnns (57,113,570) [.......... (39,478,198) | G5676#-AA-9 . INote .......ooeeriiiureeineniiinininennnns |1 o 17,366,970 |........... 14,433,368
Evergreen basket of USD Fixed Rate Quadgas Midco Limited Fixed Rate

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviviiiiiiiiins foovnnennniiiiiineneens [oeeiiinns 138,300,409 |.......... 122,241,715 | 11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G7304#-AD-9 . BUAT ...vvverreeiiiiieeeeeiiiiieeeeeiins [ 2 eeeiee e feeeee 138,300,409 |.......... 122,241,715
Evergreen basket of USD Fixed Rate Plymouth Community Homes Senior

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuiiiininiiins foovininiiiiiiiiinenens foneiiinns 21,512,234 |........... 17,958,764 | 11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G7137#-AB-6 . [Secured ..........ccceuverreeivinnnnnnens [T oo e 21,612,234 |........... 17,968,764
Evergreen basket of USD Fixed Rate University of Keele Senior Note Ser

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 27,535,600 |........... 21,778,587 (11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, GI306#-AA-9 . |-eeeeeeeieee e [T [ 27,535,600 |........... 21,778,587
Evergreen basket of USD Fixed Rate

57629%JJ1 ... ABS Bank Loans and Corporate Bonds ..61,921,860 |... ...48,525,887 (11/01/2022 ..... 10/06/2037 ..... Currency Swap (3620#-AA-1 . |ForCapital Limited Senior Secured ...61,921,860 ... 48,525,887
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Gtd Senior

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 33,182,500 |........... 26,065,579 | 11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G31228-AC-2 . [SBCU wevvvveeierrreieeeiiiiniieeeeiiiiens [ rieeeeeeiiiniee e feeeeee 33,182,500 |........... 26,065,579
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

57629%JJ1 ... ABS Bank Loans and Corporate Bonds ..13,177,000 |... ...10,136,478 (11/01/2022 ..... 10/06/2037 ..... Currency Swap (5383*-AC-3 . [Secured Notes .. ...13,177,000 ...10,136,478
Evergreen basket of USD Fixed Rate Curo Places Ltd.

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Joovinnninnniiiiiienens foeeiiiinns 4,397,548 |.....oeeen 2,745,238 | 11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vveeveeeecueeeeeenniins fooriiiininneeiiiiienes foeiiiiiiiiis G2711%-AA=7 . Notes ...eoevrviiniiineniiiiiiiieeniine [T e 4,397,548 |............ 2,745,238
Evergreen basket of USD Fixed Rate University of Glasgow Senior Note

57629*JK8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiiiiinniiiiiss |oviinnns 160,260,800 |......... (10,317,030) |, 2,440,935 | 11/02/2022 ... 11/24/2051 ... Currency SWap ......oooeicceeeiieiiiins |oveeinnns (31,284,360)).......... (10,347,326) | G9303#-AB-0 . [Ser ......ccoevrrrriiinnnnreiiiiinnnnees |1 i foiiieen 20,967,330 |........... 12,788,262
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Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
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Evergreen basket of USD Fixed Rate Vale of Aylesbury Housin Senior

57629*JK8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 75,680,000 |........... 38,990,524 | 11/02/2022 ..... 11/24/2051 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G9312%-AB-3 . [Secured Notes .........cccoevvvcneennns [T oo e 75,680,000 |........... 38,990,524
Evergreen basket of USD Fixed Rate

57629% K8 .......... ABS Bank Loans and Corporate Bonds |1 ...cceeeveiniiiiinviiiiiiiinns Joonneriiiiiiiiciiiniiins Joeeeeinens 2,646,105 |............ 1,720,267 | 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (6260#-AB-7 . | MORhomes plc Senior Secured Notes [2 .....ceeevvivnvvirnnvininvinnns fovveennnenns 2,646,105 |............ 1,720,267
Evergreen basket of USD Fixed Rate Magna Housing Limited Senior

57629* K8 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinniininiininns fovrviiiniiiiiiiiiniinns foreiiinnns 10,538,748 |............ 5,628,010 | 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvvvevnnvernerennnrennee [oeeeereninreiineeiienes [oreenereeineeieeeeeens G5744#-AA-7 . [Secured Notes .....ceuvvevuvvevnnvennnen [ 1 oo o 10,538,748 |.....ccun... 5,628,010
Evergreen basket of USD Fixed Rate MDS Group Investments Ltd Senior

57629* K8 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviivnviiiiniiiinns foveveiiniiiiiiiiiniines foreiiennnns 41,834,220 |........... 19,739,301 [ 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvevevnvernerennnrennne [reererennreinreiienes [oreeeeeeinneineeaeens 65702%-AA-1 . [Unsecured Notes. .....coeeevvevevvennne [ 1 oo o 41,834,220 |........... 19,739,301
Evergreen basket of USD Fixed Rate MDS Group Investments Ltd Senior

57629*JK8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 32,598,720 |....eeeeenn 16,815,140 | 11/02/2022 ..... 11/24/2051 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G5702*-AD-5 . [Note Series D ........coceevvevivcnnnnns [ 1o e 32,508,720 |.....eeennn 16,815,140
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

57629*JK8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 114,381 [ 71,404 | 11/02/2022 ..... 11/24/2051 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G2711%-AA=7 . Notes ...eeverviiuvieineiiiiiiiieneeiens [T e 114,381 | 71,404
Evergreen basket of USD Fixed Rate Duchy of Lancaster Senior Unsecured

57620%JL6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiniiniiiies fooinnnnnns 90,275,000 |........... 18,755,150 |........... 11,892,602 | 11/02/2022 ..... 11/17/2050 ... CUrrency SWap ......eeeevecvveeeeeninins foeveennns (17,434,850) ... (5,301,850) [ G2034#-AA-3 . INotes .......ccceevrrriiiuveniniiiiiininnns |2 i | 36,190,000 [........... 17,194,452
Evergreen basket of USD Fixed Rate Nor thumber land Estates L Senior

57629%JL6 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinviiiniiiinne foorveiiniiiiiiiiiniinns fereiinnnns 67,304,700 |........... 30,041,720 | 11/02/2022 ..... 11/17/2050 ..... CUPTENCY SWAP wvvevevnvernerennnrennne [reererennreinreiienes [oreeeeeeinneineeaeens 666588-AB-9 . [Unsecured Notes .......cceovvevuvvennee [ 1 coiiiiiis o 67,304,700 |........... 30,041,720
Evergreen basket of USD Fixed Rate TIWAG-Tiroler Wasserkraf Senior

57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiiniiins fooinnnnnns 56,197,920 |........... 29,510,560 |........... 27,481,824 | 11/02/2022 ..... 12/16/2035 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (10,689,760)......... (10,773,588) [ ABBBBA-AC-3 . INote ......ccoeveveevivrreeineiiiiieennes | 1 | 40,200,320 |........... 38,255,412
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 22,012,000 |........... 18,960,709 |11/02/2022 ..... 12/16/2035 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, F3152%-AK-0 . Notes ......oovviuvveineiiiiiiiiiniiiiinns [ 2 i [ 22,012,000 |........... 18,960,709
Evergreen basket of USD Fixed Rate AVI Global Trust PLC - Senior Note

57620*N2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniiniiiss foeinnnnnns 73,143,945 |........... 15,956,655 |........... 14,773,416 | 11/02/2022 ..... 06/08/2036 ..... CUrrency SWap ......eeeevecvveeeeeniiins foereinnns (13,939,575)......... (13,775,481) [ G15128-AB-6 . [Series B EUR ........ccoccuvveevevvccnns | 1o | 29,896,230 |........... 28,548,898
Evergreen basket of USD Fixed Rate Akiem Holding SAS Green Senior

57620*N2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 29,253,780 |..cvveeens 21,439,005 | 11/02/2022 ..... 06/08/2036 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, F1000#-MM-7 . Notes Series A .......ooovvvvverreiniins [2 cviiiiiiiiiiiniciie fes 29,253,780 |.....ee.... 21,439,005
Evergreen basket of USD Fixed Rate Capital Investors Europe PBI

57629* N2 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviinviiiniininns foorveiiniiiiiiiiiiiinns fereiiennns 26,950,950 |........... 19,605,499 [11/02/2022 ..... 06/08/2036 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1847#-AC-8 . [Limited - Series C Senior Note ..... [1 coovrriviiiiiiiiiiiiiiies o 26,950,950 |........... 19,605,499
Evergreen basket of USD Fixed Rate British Empire Securitie Senior

57629*KL4 ... ABS Bank Loans and Corporate Bonds |2 .. ..16,653,000 |... ...12,808,394 (11/02/2022 ..... 11/01/2037 ..... Currency Swap G15126-AC-4 . [Unsecure .. ...23,296,000 ... 19,642,234
Evergreen basket of USD Fixed Rate Ermewa Holding

57620%KL4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 16,509,000 |........... 13,733,861 | 11/02/2022 ..... 11/01/2037 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, F3152%-AL-8 . Notes .......ccccvrvviveriiiiniiiniiiiins [ 2 i [ 16,509,000 |........... 13,733,861
Evergreen basket of USD Fixed Rate Coventry University Senior Note Ser

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 139,919,000 |........... 16,540,920 |........... 14,659,935 | 11/03/2022 ..... 11/14/2034 ... CUrrency SWap .....eeeeeevveeeeeeiicnns foeeeinnns (27,751,620)|......... (20,680,210) | G2479#-AB-3 . |.eeeveeeiiiiiiiiiiiiiiiiiieiiiieceeeeeeeeee [ T s [ 44,292,540 |........... 35,340, 145
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevnvvinnviinnennns fooeveniniiiiniiiiniiinns forevinnnnns 11,224,657 |............ 9,637,013 [11/03/2022 ..... 11/14/2034 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G4622#-AN-9 . [Unsecured Notes Series A ...oveeevee [ 1 coiiiiiiiiiis o 11,224,657 |.euuneennnn. 9,637,013
Evergreen basket of USD Fixed Rate 1887 Company Ltd Senior Secured

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnciiiiiinenens foneiiinns 19,159,901 |........... 17,209,411 | 11/03/2022 ..... 11/14/2034 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G6750%-AF-9 . Note Series F ........coocovveeviiiiiins [ 2 eiiiiiiiiiiiiiiie e 19,159,901 |........... 17,209,411
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds [2 .....cceoveevnviinnvvinnennns fooeveiiniiiiniiiiniiinns fovvviinnns 10,272,000 |............ 8,600,214 | 11/03/2022 ..... 11/14/2034 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 64622#-AS-8 . [Unsecured Notes Series E ....ooeevee [ 1 coeiiiiiiiiiiins o 10,272,000 [.......n.... 8,600,214
Evergreen basket of USD Fixed Rate Moto Investments Limited Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 56,309,194 |........... 47,746,884 (11/03/2022 ..... 11/14/2034 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G6300#-AB-9 . [Secured Notes .........ccccoevvvuveennns [2 eviiiiiiiiiiiiiiiie [ 56,309,194 |........... 47,746,884
Evergreen basket of USD Fixed Rate Peel Ports PP Finance Lt Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 12,122,000 |........... 10,747,154 | 11/03/2022 ..... 11/14/2034 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G6970%-AY-2 . [Secured Notes .........ccccoevvvcveennns [2 eviiiiiiiiiiiiiiiie [ 12,122,000 |........... 10,747,154
Evergreen basket of USD Fixed Rate

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveeniiiins |oevinns 278,348,060 |.......... (31,915,620).......... (30,704,515)| 11/02/2022 ..... 11/30/2031 ... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (53,617,380)|......... (51,577,715) [ X2145%-AD-8 . |Elenia Verkko Oyj Gtd Senior Note |2 .......cccccoiiiiiiiiiiniiies |oeeiinnns 21,701,760 |........... 20,873,201
Evergreen basket of USD Fixed Rate Americold Realty Trust Senior

57629%KJ9 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevveevviinnieinnennns foovveiiniiiiiiiiiniinns fovvviinnns 42,847,000 |...ueeeenns 35,834,886 |11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 03063#-AD-6 . [Unsecured Notes ........ceovvevuvvennne [ 2 coiiiiiiiiiiiins o 42,847,000 |...eunenns 35,834,886
Evergreen basket of USD Fixed Rate Molkerei Alois Muller GM Senior

57629*KJ9 .... ABS Bank Loans and Corporate Bonds |2 .. .. 24,236,000 |... ...20,473,407 (11/02/2022 ..... 11/30/2031 ..... Currency Swap D5472#-AL-4 . [Unsecured Notes .. ... 24,236,000 ... 20,473,407
Evergreen basket of USD Fixed Rate Sodiaal Internationa

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnvvinnveinnennnns fooeveiiniiiiniiiiniiinns fovvviinnnns 38,201,600 |........... 34,242,074 111/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns F8494#-AC-0 . [Unsecured Notes .......ceevvvevuvvennne [ 2 coiiiiiiiiiiiiins o 38,201,600 |........... 34,242,074
Evergreen basket of USD Fixed Rate Shurgard Self Storage S. Senior

57629*KJ9 ... ABS Bank Loans and Corporate Bonds |2 .. ..31,760,100 |... ...26,717,739 (11/02/2022 ..... 11/30/2031 ..... Currency Swap L8367#-AG-8 . [Unsecured Notes ...31,760, 100 ...26,717,739
Evergreen basket of USD Fixed Rate Vilmorin & Cie SA Senior

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 56,590,000 |........... 52,837,161 [11/02/2022 ..... 11/30/2031 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, FO768#-AB-9 . INotes .........ccovuerveriiiiniinniiiiins [2 i [ 56,590,000 |........... 52,837,161
Evergreen basket of USD Fixed Rate (2 Developpement Senior Unsecured

57629*KJ9 ... ABS Bank Loans and Corporate Bonds |2 .. ..90,078,120 |...........81,999,308 [11/02/2022 ..... 11/30/2031 ... Currency Swap F20008-AA-6 . |Notes ... ...90,078,120 ...81,999,308
Evergreen basket of USD Fixed Rate

57629%KJ9 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevveevnviinnveinnennnns fooeveiiniiiiiiiiinniinns foovviinnnns 25,700,160 |........... 22,989,008 |11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvvvevnvernerennnrennne [reererennreiinreiienes [oreeeeeiinreieeeeeens F9731#-AJ-6 . |Vicat SA Senior Unsecured Notes .. [2 .ioovereiiiiiiiiiiiiiininiinns Joveeennnns 25,700,160 |........... 22,989,098
Evergreen basket of USD Fixed Rate

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoviivreiiiiiiins |ooinnnnns 250,562,150 |........... (9,657,845) ........... (8,377,801)] 11/03/2022 ..... 12/22/2031 ..... Currency SWap ......oooeicceeeiieiiiins |oveeinnns (49,173,095)).......... (40,352,507) | G41338-AA-1 . | Grosvenor Limited Senior Note Ser [2 ......cccoicivvvreiiiiiiinnns fovivnenns 39,515,250 |........... 31,974,705
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SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Evergreen basket of USD Fixed Rate Porterbrook Rail Finance Senior

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 14,241,960 |........... 12,952,369 | 11/03/2022 ..... 12/22/2031 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G7178%-AD-6 . [Secured .........ccccvverereiiinnnnnnnns [ 2 iiiiiiiiiiiiiieecciieenen fo 14,241,960 |........... 12,952,369
Evergreen basket of USD Fixed Rate Howard De Walden Estates Gtd Senior

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 11,872,800 |........... 10,193,173 | 11/03/2022 ..... 12/22/2031 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G4622#-AL-3 . Note .....oooiiiiiiiiiiiiiiiiineniieens [T [ 11,872,800 |......c... 10,193,173
Evergreen basket of USD Fixed Rate South East Water Limited Gtd Senior

57629*KH3 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvvevnvvinnieinneinnns fooevenniiiiiiiiiiiiinns foreviinnnns 35,780,290 |........... 31,341,991 [11/03/2022 ..... 12/22/2031 ..... CUPTENCY SWAP wvvvvevnnvernerennnrennee [oeeeereninreiineeiienes [oreenereeineeieeeeeens (82798-AA-6 . [Secured Note Series 1 ...oceevveenne [ 2 coiiiiiiiiiiiiiins o 35,780,290 |...eunennns 31,341,991
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior Secured

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 31,842,500 |........... 30,259,056 | 11/03/2022 ..... 12/22/2031 ... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis L0808#-AC-1 . |Note Series B ........ccccovveeeeviiinns [ 2 eviiiiiiiiiiiiniiiiien [ 31,842,500 |........... 30,259,056
Evergreen basket of USD Fixed Rate

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 .....cceveevnveinnveinneinns fooeveninieiiniiiiniiinns fervviinnnns 22,260,800 |........... 19,043,677 |11/03/2022 ..... 12/22/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1151#-AB-0 . [Bellway Plc Senior Note Series B . [2 .icvverriiiieiviiiiiiiniiiiins Joveeeinnns 22,260,800 ...t 19,043,677
Evergreen basket of USD Fixed Rate TP REIT Propco 2 Limited Senior

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 54,990,470 |........... 45,609,984 | 11/03/2022 ..... 12/22/2031 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 68655#-AA-8 . [Secured Notes ..........cccoevvvvenennns [T oo e 54,990,470 |........... 45,609,984
Evergreen basket of USD Fixed Rate Breedon Group Plc Senior Note

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 21,671,740 |........... 18,031,819 | 11/03/2022 ..... 12/22/2031 ... (O Ty R FO O N G1320%-AB-0 . [Series B .....ccceeiiiiiiiiiiiiiiiiiins [ 2 i [ 21,571,740 |........... 18,031,819
Evergreen basket of USD Fixed Rate SOUTH STAFFORDSHIRE PLC GBP FAC A

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 36,209,421 |........... 31,940,652 | 11/03/2022 ..... 12/22/2031 ... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis G8277@-AE-0 . |LN = ISSUED DEC 2021 ........cccvvvees [2 eveiiiiiiiiiiiiiiiiiiieenen foes 36,209,421 |........... 31,940,652
Evergreen basket of USD Fixed Rate Lineage Treasury Europe Senior

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvviiiiiiiinns foonnnnnns 181,392,270 |......... 106,140,370 |........... 85,141,744 | 11/04/2022 ..... 12/11/2031 ... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (35,050,670)[.......... (33,563,566) | N52698-AB-4 . [Unsecured Notes Series D ............ |2 cooccviiiiiiiiiiiiiinenniiinns Jooiinens 141,191,040 |......... 118,705,309

Futbol Club Barcelona Senior

Evergreen basket of USD Fixed Rate Secured Note Series B1 (Amortizing)

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiniieeieiiiiieeees feeeeeies 26,137,460 |........... 25,464,437 | 11/04/2022 ..... 12/11/2031 ... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e EB444E-AF-1 . |ooeiiiiiiiiiiieeccciieeecceiiieees [ 2 e [ 26,137,460 |........... 25,464,437
Evergreen basket of USD Fixed Rate Futbol Club Barcelona Senior

57629*KG5 ... ABS Bank Loans and Corporate Bonds |2 .. ..33,828,001 |........... 31,440,502 [11/04/2022 ..... 12/11/2031 ... Currency Swap E5444#-AG-9 . [Secured Note Series B2 (Bullet) ... ...33,828,001 ... 31,440,502
Evergreen basket of USD Fixed Rate DENTSPLY Sirona Inc. Senior Note

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoooveviivieneennics foereine 144,418,111 |.......... (21,964,360) |.......... (21,216,337)| 11/04/2022 ..... 12/07/2029 ..... CUPTenCy SWap .....ccceeecevemeeerenins foereinnns (27,818,842).......... (27,031,940) | 24906P-C#-4 . [SEr oeeiiiuerieieeiiiciiiieeeeeiiiieees | 2 e [ 5,854,482 |............ 5,815,602
Evergreen basket of USD Fixed Rate Sirona Dental Services G Senior

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. .. 17,563,446 |...........17,446,807 [11/04/2022 ..... 12/07/2029 ..... Currency Swap D8286#-AD-2 . |Note Ser .. ... 17,563,446 ...17,446,807
Evergreen basket of USD Fixed Rate

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joovininei e feeeeeies 64,579,647 |........... 60,547,608 [11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e B95508-AB-7 . | Umicore SA Senior Note Ser ......... [2 cooooiiiiiiiiiiiiiiiiinnnn e 64,579,647 |........... 60,547,608
Evergreen basket of USD Fixed Rate Laurent-Perrier Group Senior

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. ..13,280,890 |........... 12,899,805 [11/04/2022 ..... 12/07/2029 ..... Currency Swap F5662#-AA-6 . |Unsecure .. ...13,280,890 ... 12,899,805
Evergreen basket of USD Fixed Rate

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Joovinineeieiiieeees feeeeeiis 38,300,500 |........... 38,381,199 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e B95508-AD-3 . | Umicore SA Senior Note Series B ... [2 ......cooocoirieriiiiiinnnns foeeiiiie 38,300,500 |........... 38,381,199
Evergreen basket of USD Fixed Rate Akiem Holding SAS Senior Secured

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiiieeieiieieeees feeeeeies 19,855,700 |........... 19,480,313 [ 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vveveeeeiiinreeeeeine fereeiiiiie e e eeiiiees foreeee e F1000#-AB-4 . Notes (Bullet) ......oooooooeriiiiiies [ 2 ieiiiiiii e 19,855,700 |........... 19,480,313
Evergreen basket of USD Fixed Rate Electrocomponents plc Senior Notes

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiriiis Joviiiiiiee e feeeeiiis 5,596,230 |...cuveennn 5,536,933 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e 285205-B#-7 . [Series C ...eeeeverreiiiniieniiiiiiiees [ 2 i e 5,596,230 |........oo.. 5,536,933
Evergreen basket of USD Fixed Rate

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooviiiiiiiiinriiis Jooviiinieee e feeeeiiis 1,506,465 |............ 1,656,466 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e U74079-AP-6 . | Netflix Inc-SENIOR UNSECURED ...... [1 .ocoeeiiiiiiiiiiiiiiiiiiiins o 1,506,465 |............ 1,656,466
Evergreen basket of USD Fixed Rate Mettler-Toledo Internati Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoeiviiiiiiiniiins fooiennes 292,527,085 |.......... (13,535,025)|.......... (15,528,283)| 11/04/2022 ..... 08/19/2030 ..... CUPTeNCY SWap .....ceeeeeecueeeeeerenis foereennns (56,454,675)|.......... (56, 184,993) | 592688-B#-1 . INote .......ooeeriviemmriiriiiiiiiiiiniiis [ 2 e o 42,919,650 |........... 40,656,710
Evergreen basket of USD Fixed Rate

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooeiiiiiiiiiiiiiis fooviiieeeieiiiieeees feeeeeies 70,494,750 |........... 71,835,532 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e X2145*-AC-0 . |Elenia Verkko Oyj Gtd Senior Note [2 ........cccoomieiiiiiiinnnnns o 70,494,750 |........... 71,835,532
Evergreen basket of USD Fixed Rate Envol Investments Limite Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiieeieiiiieeees feeeeeies 34,749,000 |........... 34,569,069 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G3076%-AE-6 . [Secured Notes .........ccceeerivcueennns [ 2 eiiiiiiiiiiiii e [ 34,749,000 |........... 34,569,069
Evergreen basket of USD Fixed Rate

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joovinieee e feeeeeiis 36,998,400 |........... 36,010,951 [11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e F5900#-AA-8 . |MacqPisto SAS Senior Term Loa ..... [2 ..oooooriiiiiinniiiniiiineens foeeeienie 36,998,400 |........... 36,010,951
Evergreen basket of USD Fixed Rate Irish Residential Proper Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis fooviniiee e foeeeeies 27,855,090 |........... 25,774,788 (11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G49408-AA-4 . [Secured Notes ........cceeeeivviiiennns [ 2 eeiiiiiiiiieee [ 27,885,090 |........... 25,774,788
Evergreen basket of USD Fixed Rate FIL Limited Senior Unsecured Notes

57629*KEQ .......... [ABS Bank Loans and Corporate Bonds |2 .. ..15,857,060 |........... 15,515,231 [11/04/2022 ..... 08/19/2030 ..... Currency Swap G3301*-AB-9 . |.. ...15,857,060 ...15,515,231
Evergreen basket of USD Fixed Rate Dyson Finance

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiee e feeeeeiis 47,506,560 |........... 50,791,046 (11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e G294A8-AK-5 . [Series A Senior Notes ...........cooeo [T oo s 47,506,560 |........... 50,791,046
Evergreen basket of USD Fixed Rate Safran Group Senior Unsecured Notes

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeoiiiiiiiiiiiiiis fooviiiieiieiiieeeees feeeeeies 56,150,000 |........... 54,916,742 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e FT7548-AC-7 . |eeerreeieeiiiiiieieeeeiiieeeeeeeineeees [ 1o e 56,150,000 |........... 54,916,742
Evergreen basket of USD Fixed Rate University of Edinburgh Senior Note

57629%KD2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoviiiiiieeniniiins foeviinnens 58,747,500 |.......ceeeeee 621,080 |........oc.. 1,366,544 |11/07/2022 ..... 04/05/2046 ..... CUPTENCY SWap .....ceeeeevvemeeerenins foereinns (13,287,750) |........... (7,708,383)[ G3028-AC-1 . [Ser ...eeeeeeeeeeeiiinieeeeeiieeeeeeeee [ 1 e [ 13,908,830 |............ 9,074,927
Evergreen basket of USD Fixed Rate Gibraltar Capital Assets Senior

57629*KD2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeoiiiceiiiiiiiiis |ooiiiiinieiiiiiiiiieees foeeeiiieis 53,478,488 |........... 35,622,477 | 11/07/2022 ..... 04/05/2046 ..... CUPTENCY SWAP ...eveeeriiiiiinreeriiiie |oeeiiiiiiiesssiiiiiies foreieiiiiiiiiee s X3204#-AB-4 . [SecUred ...........ccoeeeeeiiiiiiiiiieiiss [ iiiiiiiiiiiiiiee e [ 53,478,488 |........... 35,522,477
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Evergreen basket of USD Fixed Rate Laurent-Perrier Group Senior

57629*KC4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 159,348,640 |.......... (17,844,320) |......... (18,074,127) [ 11/07/2022 ..... 11/29/2030 ..... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (32,364,640)|.......... (32,526,875) | F5662#-AB-4 . [Unsecured Notes ...........ccccevcinn |2 coviiiiiiiiiiiiiiiiecciiinens o 14,520,320 |........... 14,452,748
Evergreen basket of USD Fixed Rate

57629*KC4 .......... ABS Bank Loans and Corporate Bonds |2 .....ecevvevvnveenvevnnvennnns fooveeiniiiiiiiiiiiiinns fovvennnns 178,005,000 |.......... 164,536,727 | 11/07/2022 ..... 11/29/2030 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns F3806Z-MM-5 . [FFP SA Senior Unsecured Notes ..... |1 oovverviiiviiiiniiiiniiiinns Jooeeennns 178,005,000 |.......... 164,536,727
Evergreen basket of USD Fixed Rate PRES & SCHOLARS ST MARY MAGDALEN SR

57629*KB6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiniiniiiies fooinnnnnns 41,179,875 |............ 4,243,8%8 |........c... 2,443,806 (11/07/2022 ..... 12/08/2045 ..... CUrrency SWap ......oeeeeecuveeeeeinins foeeeiiinnns (9,382,010)........... (5,731,611)| G7228#-AC-4 . INT SER C ..evvvvreeenniieeeciiiiieenees [ 1 fees 13,625,908 |............ 8,175,417
Evergreen basket of USD Fixed Rate Dunedin Income Growth In Senior

57629*KB6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 35,550,481 |........... 22,274,169 | 11/07/2022 ..... 12/08/2045 ..... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis G2867#-AA-5 . [Secured .........coccvverriiiiiinnnneens [T e 35,550,481 |........... 22,274,169
Evergreen basket of USD Fixed Rate Argiva PP Financing PLC Guaranteed

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvviiiiiiiinns foonnnnnns 174,986,912 |........... (8,679,3%5).......... (10,927,437)| 11/07/2022 ..... 12/31/2029 ..... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (39,675,173)|..vvveen (35,958,449) [ G0566*-AC-3 . [Senior Secured Notes Series 3 ...... [2 .oveviviiiiiiiiiiiiinnnnnns o 30,995,818 |........... 25,031,012
Evergreen basket of USD Fixed Rate BUK Infrastructure Issuer PLC -

57629*KA8 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnvvinnveinnennnns fooeveiiniiiiniiiiniiinns fovvviinnnns 20,188,350 |.....eeenn. 15,891,644 (11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1745*-AM-3 . [Senior Note Series B .....ccovvevevvenn [2 coiiiiiiiiiiiiiins o 20,188,350 |..euunnns 15,891,644
Evergreen basket of USD Fixed Rate

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 45,931,261 |........... 35,529,493 (11/07/2022 ..... 12/31/2029 ..... (O Ty R FO O N GO176@-AA-7 . | ALLIANCE TR PLC ...evvvvveeiiiinennns [ 1 [ 45,931,261 |........... 35,529,493
Evergreen basket of USD Fixed Rate Argiva PP Financing PLC Guaranteed

57629*KA8 .......... ABS Bank Loans and Corporate Bonds [2 .....cceuvvivuiveiiniiiiniennns Joonreiiiiiiiiniiiiniiins Joeeeiinens 3,771,048 |..euuvnnnnn 4,157,507 [11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP wvvevevnvernerennnrennne [reererennreinreiienes [oreeeeeeinneineeaeens G0566*-AD-1 . [Senior Secured Notes Series 4 ...... [2 woovreriiiiiiiiiiiniiniiiiiins fooreeinenns 3,771,048 |............ 4,157,507
Evergreen basket of USD Fixed Rate STERIS Corporation Senior Note Ser

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovininnniiiiiiiienens foneiiinns 26,926,560 |........... 27,403,090 | 11/07/2022 ..... 12/31/2029 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, GBAT2H-AE-T . oo [ 2 i [ 26,926,560 |........... 27,403,090
Evergreen basket of USD Fixed Rate 1887 Company Ltd Senior Secured

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 21,974,720 |........... 21,894,998 | 11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G6750%-AE-2 . [Note Series E ........coocvveereiiiiins [ 2 eveiiiiiiiiiiiiiee [ 21,974,720 |........... 21,894,998
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior Secured

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 26,936,720 |.....oeenn 26,890,744 | 11/07/2022 ..... 12/31/2029 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, L0808#-AB-3 . |Note Series A ........cccceveervriiiins [ 2 eiiiiiiiiiiiiiiee [ 26,936,720 |........... 26,890,744
Evergreen basket of USD Fixed Rate SOUTH STAFFORDSHIRE PLC GBP FAC B

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 56,616,105 |........... 46,644,329 | 11/07/2022 ..... 12/31/2029 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G8277@-AF-7 . |LN = ISSUED DEC 2021 ........cccuvvvens [2 evviiiiiiiiiiiieiiiiieeeen [ 56,616,105 |........... 46,644,329
Evergreen basket of USD Fixed Rate Origin Finance 2 plc Senior Secured

57629*JZ5 ... ABS Bank Loans and Corporate Bonds |2 .. ..24,608,165 |........... 18,669,559 [11/07/2022 ..... 12/11/2033 ... Currency Swap G6774%-AC-8 . ... 32,537,965 ...25,567,159
Evergreen basket of USD Fixed Rate

57620%J75 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiniiiiis Joovinnnininiiiiiiinees foeeiiiinns 6,985,500 |............ 5,775,199 (11/07/2022 ..... 12/11/2033 ... (O Ty R FO O N G7737#-AD-6 . | SGN MidCo Limited Gtd Senior Secu [2 .........cccvvveiveriiinnnnnns foneeniiiiis 6,985,500 |[............ 5,775,199
Evergreen basket of USD Fixed Rate

57629%J25 ... ABS Bank Loans and Corporate Bonds |2 .. 4,110,488 |... .... 3,498,095 (11/07/2022 ..... 12/11/2033 ..... Currency Swap G1591#-BF-8 . [Britvic PLC Senior Notes Se ... ....4,110,488 .... 3,498,095
Evergreen basket of USD Fixed Rate QPH Finance Co. Pty. Ltd Gtd Senior

57629%JY8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvivviiiniiiiins foeinnnnnns 61,834,505 |........... 18,805,335 |........... 11,806,726 | 11/07/2022 ..... 08/14/2029 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,690, 164) ........... (4,112,307) [ Q7794#-AF-0 . [S€CU ..eevvurrerieeiiiiiiiieeeiiiiieeees |2 s [ 21,495,499 |........... 15,919,033
Evergreen basket of USD Fixed Rate Servco Australia Pty Ltd Senior

57629%JY8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 31,415,500 |........... 28,388,053 | 11/07/2022 ..... 08/14/2029 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 08458*-AA-0 . Note Ser ........ccovevrriiiiiiniiinnnnns [2 i [ 31,415,500 |........... 28,388,053
Evergreen basket of USD Fixed Rate Coates Group Pty Ltd Senior Note

57629%JY8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 24,181,920 |........... 21,043,385 | 11/07/2022 ..... 08/14/2029 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 026008-AD-2 . [Series 2022-D (AUD) ......cevvvvvinnn [2 eiiiiiiiiiiiinie [ 24,181,920 |........... 21,043,385
Evergreen basket of USD Fixed Rate Lilly Japan Financing Go Senior

57629*JX0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiinniniiiiss fooinnnnnns 48,513,122 |........... 69,197,255 |........... 42,551,752 | 11/07/2022 ..... 11/15/2049 ..... CUrrency SWap ......oceeeecueeeneennis foeeeiiinnns (1,105,469) ............ 8,893,239 | J3B91#-AC-6 . Note Series C .....cccoevvevuveeveeencnn | 1 oo o 70,302,724 |........... 33,658,514
Evergreen basket of USD Fixed Rate Australian Laboratory Se Senior

57620%JW2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvivviiiniiiiins foeinnnnnns 65,036,160 |........... 39,225,600 |........... 30,378,505 | 11/08/2022 ..... 07/17/2034 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,209,600)|........... (3,053,397) | Q0846#-AA-4 . [Unsecured Notes .........cccccoevvinnns |2 coviiiiiiiiiiiiiiinceciiiees i 40,435,200 |........... 33,431,902
Evergreen basket of USD Fixed Rate Coates Group Pty Ltd Senior Note

57620%JW2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 31,091,040 |........... 24,642,317 | 11/08/2022 ..... 07/17/2034 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 026008-AF-7 . [Series 2022-F (AUD) ......ccceevvvvvie [2 eviiiiiiiiiiiiiciiiee [ 31,091,040 |........... 24,642,317
Evergreen basket of USD Fixed Rate Qantas Airways Limited Senior

57620%JV4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivviiiniiiins foeinnnnnns 64,370,000 |........... 68,202,480 |........... 56,049,727 | 11/08/2022 ..... 06/25/2031 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,350,000) |........... (2,787,930)  74726M-A%-0 . [Secured Notes ........ccoevvuveerrennns |2 iiiiiiiiiiiiiciiiieeeecees | 69,642,480 |........... 58,837,657
Evergreen basket of USD Fixed Rate DH Japan Finance SA Senior Note Ser

57629*JU6 ... ABS Bank Loans and Corporate Bonds |2 .. 64,738,386 ... ..82,459,210 |...........65,127,307 [11/09/2022 ..... 05/11/2032 ..... Currency Swap .. (742,614)(.. .... 4,574,159 | L2289#-AB-7 . ...83,201,824 ...60,553,148
Evergreen basket of USD Fixed Rate

57620%JT9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiiniiiss foeinnnnnns 20,044,000 |........... 19,994,000 |........... 13,013,083 | 11/09/2022 ..... 10/14/2040 ... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (3,508,000)|........... (3,138,057) [ A5791*-AA-9 . |Unsecured Notes ..........ccccocvvvnnes | 1o s 23,502,000 |........... 16,151,140
Evergreen basket of USD Fixed Rate Scottish Mortgage Invest Senior

57629%JS1 ... ABS Bank Loans and Corporate Bonds |2 .. 46,466,369 |... ..20,939,909 |... .. 15,433,594 | 11/09/2022 ..... 06/04/2038 ..... Currency Swap ..(8,959,611)|.. ... (5,999,304)| G7895*-AE-6 . [Note Ser .. ... 29,899,520 ... 21,432,897
Evergreen basket of USD Fixed Rate

57629%JS1 .......... ABS Bank Loans and Corporate Bonds [2 .....cceovevvnveinnieinvennns foorveniniiiiniiiiniiinns fereviinnnns 22,805,401 |........... 19,243,379 | 11/09/2022 ..... 06/04/2038 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 66260#-AA-9 . [ MORhomes plc Senior Secured Notes |2 ....cveevvereiviiinviininiinns Joveeennnnns 22,805,401 |...ouneenns 19,243,379
Evergreen basket of USD Fixed Rate WestConnex Finance Compa Senior

57629*JR3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuvienniiiiins fooinnnnnns 39,645,360 |........... 46,548,720 |........... 30,199,059 | 11/09/2022 ..... 06/15/2041 ... CUPrency SWap ....eeeeevvvveeeeeeiiins foeeiiiinnnnns (575,280)|........... (1,566,163) | Q9609*-AD-0 . [Secured Notes ..........cccoevvvuvennns [2 cviiiiiiiiiiiiiiiiin fes 47,124,000 |........... 31,765,222
Evergreen basket of USD Fixed Rate

57629%J05 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvivviiiniiiiins fooinnnnnns 49,256,865 |........... 47,820,533 |........... 47,007,469 (11/09/2022 ..... 11/30/2027 ... CUrrency SWap ......oceeeecuveeeeeenis feeeeeinnns (9,421,156) |........... (8,841,736)| G2735*-AA-9 . | Great Rolling Stock Co PLC/The ... [2 ...eovviriiiiiiiiiiiiiiiinnnn foeeeniinns 57,241,689 |........... 55,849,206
Evergreen basket of USD Fixed Rate Origin Finance 2 plc Senior Secured

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccovviuvviiiiiiiinns foonnnnnns 214,072,593 |.......... (26,959,904) .......... (26,498,802)| 11/10/2022 ..... 12/11/2028 ... CUrrency SWap ......oooeevcvvveneeniiins foereennns (40,238,234)|........... (37,348,253) | G6774%-AB-0 . |.. JR I P N 13,278,330 |........... 10,849,450
Evergreen basket of USD Fixed Rate BUK Infrastructure Issuer PLC -

57629%P7 ...t ABS Bank Loans and Corporate Bonds [2 ....ceceveeviiinnniininiinnns foveriiiniiiiniiinniiines foneiiennnns 53,189,187 |....oeeenns 47,017,530 |11/10/2022 ..... 12/11/2028 ..... CUTTENCY SWAP wvvvevnverunreennrennnee forrensrennsreenerennnnee foereneeeensemenneeennnes G1745*-AJ-0 . [Senior Note Series H ....ooevvvvevineen [2 i Joieiciinns 53,189,187 |...uuvvenns 47,017,530
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

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

Evergreen basket of USD Fixed Rate Porterbrook Rail Finance Senior

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 33,099,370 |........... 32,297,055 | 11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G7178%-AB-0 . [Secured .........cccuvvereeeiiuurennnnnnns 2 e [ 33,099,370 |....oeeennn 32,297,055
Evergreen basket of USD Fixed Rate

57629%P7 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvivunieiiiiininiennns Joonreiiiiiiiiniiiiniiins Joeeieinnens 1,996,523 |..vvevnnnes 1,918,068 | 11/10/2022 ..... 12/11/2028 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1591#-BC-5 . [Britvic PLC Senior Notes Se ........ 2 e e 1,996,523 |.....nneens 1,918,068
Evergreen basket of USD Fixed Rate Great Portland Estates Senior Note

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 12,514,220 |........... 11,851,037 | 11/10/2022 ..... 12/11/2028 ... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, G26858-AG-4 . [SEr ...vvveiiiiiiiiiiee e 2 e [ 12,614,220 |........... 11,851,037
Evergreen basket of USD Fixed Rate Grosvenor Limited Senior Notes

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Joeviniiineiiiiiiiennes foeeiiiinns 8,635,440 |............ 8,265,936 [11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis G41338-AE-3 . [Series A .....ccceeeiiiiiiiiiiiiiiiiinns 2 e [ 8,635,440 |............ 8,265,936
Evergreen basket of USD Fixed Rate Tritax Big Box REIT plc Senior Note

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 62,075,761 |........... 59,520,259 |11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, GI075*-AA-2 . [Series A ....ccceeerriiiiiiiiinniiiinns 2 e [ 62,075,761 |........... 59,520,259
Evergreen basket of USD Fixed Rate

57629%P7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnvvinnveinnennnns fooeveiiniiiiniiiiniiinns fovvviinnnns 12,273,551 |..couneenn 11,315,973 [ 11/10/2022 ..... 12/11/2028 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1151#-AA-2 . [Bellway Plc Senior Note Series A . [2 .ivvireiiiiiiiiiiiiiiiiiiins Joeeeinns 12,273,551 |.ocevnneen 11,315,973
Evergreen basket of USD Fixed Rate Aedifica SA Senior Unsecured Notes

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 39,430,623 |........... 35,640,205 | 11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, B1000#-AA-0 . |eeeieeiiee e 2 e [ 39,430,623 |........... 35,640,205
Evergreen basket of USD Fixed Rate Cubitt Global LLC Senior Secured

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuiiiininiiins foovininiiiiiiiiinenens foneiiinns 17,998,462 |........... 20,172,516 (11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 22982*-AA-4 . Notes .........cccviiiiiiiiiiiiiiiis [ N KRR 17,998,462 |........... 20,172,516
Evergreen basket of USD Fixed Rate Cubitt Global LLC Senior Secured

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovininnniiiiiiiienens foneiiinns 22,017,283 |....oveees 25,172,516 | 11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, 22982*-AB-2 . |Notes Series 6 ..........cccceerrnnne [ N KRR 22,017,233 |...oveenenn 25,172,516
Evergreen basket of USD Fixed Rate Great Rolling Stock Comp Senior

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiieiiinns foonnnnnns 285,134,370 |........... (6,519,038)............. (710,629)| 11/10/2022 ..... 10/31/2034 ..... CUrrency SWap ......eeeevecvveeeeeninins foeeeennns (53,859,538).......... (41,521,468) | G26868-AB-4 . [Secured ..........ooevviiuriiirniiinnnns 2 e [ 47,340,500 |........... 40,810,838
Evergreen basket of USD Fixed Rate Anno 2017 Joint Holding Senior

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 43,775,667 |........... 41,689,139 | 11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 00183F-AA-3 . [SecUred .........cccuvvereeeviurinnnnennns 2 e [ 43,775,667 |........... 41,689, 139
Evergreen basket of USD Fixed Rate Dudgeon Offshore Wind Lt Senior

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 12,279,528 |........... 11,920,662 | 11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G2854#-AA-0 . [Secured Notes ...........ccccceeuveennns L U R 12,279,528 |........... 11,920,662
Evergreen basket of USD Fixed Rate Eruca Investments Limite Senior

57620%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiniiins fooninenniciiiiiinenees foneiiinns 53,728,617 |........... 48,508,974 | 11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, X2313#-AA-6 . [Secured Notes ...........cccvveererns 2 e [ 53,728,617 |........... 48,508,974
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior Secured

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinninniiiiiiinneees feneiiinns 26,492,960 |........... 24,265,629 |11/10/2022 ..... 10/31/2034 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, L0808#-AG-2 . |Note Series F ........cccccuveiiiiinnns 2 e [ 26,492,960 |........... 24,265,629
Evergreen basket of USD Fixed Rate Peabody Trust Senior Secured Notes

57629*KP5 ... ABS Bank Loans and Corporate Bonds |2 .. ....127,878,443 |......... 102,026,714 |11/10/2022 ..... 10/31/2034 ..... Currency Swap GB954#-AD-4 . oo 1. 127,878,443 |......... 102,026,714
Evergreen basket of USD Fixed Rate

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiniinns foonnnnnns 189,332,355 |......... (11,240,200) |.......... (12,812,537)| 11/14/2022 ..... 12/12/2027 ... Currency Swap G34618-AA-5 . | VIVID Housing Limited ............... L U R 27,127,440 |........... 23,194,434
Evergreen basket of USD Fixed Rate Newlon Housing Trust Senior Secured

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 46,153,930 |........... 38,243,896 | 11/14/2022 ..... 12/12/2027 ... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, GB462%-AA=9 . e 2 e [ 46,153,930 |........... 38,243,89%
Evergreen basket of USD Fixed Rate University of West Londo Senior

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 27,700,200 |........... 24,120,205 | 11/14/2022 ..... 12/12/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G9302#-AB-1 . [SecUred ........ccccuvvereeeiiuuiennennnns L U R 27,700,200 |........... 24,120,205
Evergreen basket of USD Fixed Rate Severn Trent Water Limit Senior

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 94,623,360 |........... 89,285,464 | 11/14/2022 ..... 12/12/2027 ... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G8056%-AB-5 . |Note Ser ..........cccccriiiiiiiinnnnnne 2 e [ 94,623,360 |........... 89,285,464
Evergreen basket of USD Fixed Rate Peel Ports PP Finance Lt Senior

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 20,878,120 |........... 21,089,300 (11/14/2022 ..... 12/12/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G6970%-AJ-5 . [Secured .........cccceeriiiiiiiiiiiiiinns 2 e [ 20,878,120 |........... 21,089,300
Evergreen basket of USD Fixed Rate liorkspace Group plc Senior Note Ser

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 25,217,360 |........... 25,478,376 | 11/14/2022 ..... 12/12/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, GI7B6#-AE-4 . |eeeerreeieeeeeiiiie e 2 e [ 25,217,360 |........... 25,478,376
Evergreen basket of USD Fixed Rate National Express Group P Senior

57629*KNO .......... ABS Bank Loans and Corporate Bonds |2 ........cccccooviiuvieiniiiins |oovininninniiiiiiennes o 116,321,478 |.......... 111,962,582 | 11/14/2022 ..... 12/12/2027 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 636012-A8-5 . |Note Series A ........ccccceeiiiiinnnns L O R 116,321,478 |.......... 111,962,582
Evergreen basket of USD Fixed Rate University of Brighton Senior

57620%LF6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvviiiiiiiinns foonnnnnns 204,585,924 |......... (11,070,732) |........... (9,508,034) [ 11/14/2022 ..... 07/31/2039 ..... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (42,650,597).......... (32,606,724)] G9288#-AA-1 . [Secured .........ooevveviunrinnnneiinnns 2 e [ 31,579,866 |........... 23,098,689
Evergreen basket of USD Fixed Rate

57629*LF6 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnvvinnveinnennnns fooeveiiniiiiniiiiniiinns fovvviinnnns 72,455,171 |.ooeeeeenee 66,055,138 | 11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (8408#-AA-8 . [St. James's Oncology Sr Note ...... T s [oreein 72,455,171 |.couvnenns 66,055,138
Evergreen basket of USD Fixed Rate

57629*LF6 .......... ABS Bank Loans and Corporate Bonds [2 .....cceoveevnvvinnviiniennnns foorveiiniiiiiiiiinienes fovvviinnnns 25,581,027 |....ceun... 23,818,741 | 11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (3296*-AA-8 . | FCC Energy Limited Senior Secured [2 ....ovvevnvereiviiniviinnniinns Joveeennnnns 25,581,027 |.eeunnnnns 23,818,741
Evergreen basket of USD Fixed Rate GIP 111 Jupiter LTD Senior Secured

57620%LF6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 36,680,201 |........... 34,314,048 | 11/14/2022 ..... 07/31/2039 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G3426#-AB-5 . Notes ..........ccccciiiiiiiiiiiiiiiiinnns 2 e [ 36,680,201 |........... 34,314,048
Evergreen basket of USD Fixed Rate BIIF Bidco Limited Senior Secured

57620%LF6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 36,112,326 |........... 31,852,306 | 11/14/2022 ..... 07/31/2039 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G1093*-AC-3 . Notes .......coccvviiiiiiiiiiiiiieiiiins 2 e [ 36,112,326 |........... 31,852,306
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

57629*LF6 .......... ABS Bank Loans and Corporate Bonds [2 ....ccceuvvivuniiinniininiennns Joonreriiiiiiiniiiineiins Joieeiines 8,087,185 |....ueennnn 6,825,687 | 11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP wvvnvevnvevnerennerennnee [oerrerennrennneiienes [reeeereeinreeeeeeeens G5383*-AA-7 . [Secured Notes (Delayed Tranche) .... |2 ...oocevveeiiiiiinnnnnininnns fooviiiiinnns 8,087,185 |..uuevnnnen 6,825,687
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

57620%LF6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniinis fooniniiiieniiiiiienens foeeiiiinns 5,785,233 |....uveeenn 3,570,218 [11/14/2022 ..... 07/31/2039 ..... CUPTeNCY SWap ..vveeveeeecveereeenniins foeriiiiniieeeiiiiinees o, G2711%-AB-5 . Notes .........cccveriiiiiiiiiiiinniinnns T [ 5,785,233 |.....cueee. 3,570,218
Evergreen basket of USD Fixed Rate Shurgard Luxembourg Sar| Gtd Senior

57629*LE9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccviiureiiiiiiins |ooinnnnns 159,288,575 |.......... (14,561,505)).......... (14,442,584) [ 11/14/2022 ..... 10/30/2027 ... Currency SWap .......ooooceveeriiiiiiins |ooeinnns (28,008,705)].......... (28,329,385) [ L8367#-AE-3 . INote .......ceiecvrveiiiiiiiiiiiiiiiiinnns 2 e i 13,447,200 |........... 13,886,800




SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

ye'G0IS

2 3 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Carrying Effective Maturity Carrying Other Carrying
Description Description Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
Evergreen basket of USD Fixed Rate Dyson Finance Limited Gtd Senior
ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 23,140,320 |.....eeenn 24,486,663 | 11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G294AB-AG-4 . Note ....oooiiiiiiiiiiiiiiiiiieeeiens [T [ 23,140,320 |....oeeennn 24,486,663
Evergreen basket of USD Fixed Rate Jones Lang LaSalle Finan Gtd Senior
ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 13,425,600 |........... 13,668,164 | 11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 48021P-A%-9 . Note ....oeoiiiiiiiiiiiiiiiiiieeeiiens [ 2 i [ 13,425,600 |........... 13,668, 164
Evergreen basket of USD Fixed Rate
ABS Bank Loans and Corporate Bonds [2 .....ccevvvevnvvinnieinneinnns fooevenniiiiiiiiiiiiinns foreviinnnns 65,238,650 |........... 63,256,779 [11/14/2022 ..... 10/30/2027 ..... CUPTENCY SWAP wvvvvevnnvernerennnrennee [oeeeereninreiineeiienes [oreenereeineeieeeeeens G7996#-AA-8 . [ Segro Plc Senior Unsecure .......... |1 coovieiiiiiiiiiiiiiiiinns o 65,238,650 |........... 63,256,779
Evergreen basket of USD Fixed Rate Budapest Airport Zrt. Tranche 2
ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 14,281,493 |........... 14,926,022 (11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis X0B27*-AA-3 . [Origi wooovvvreiiiiiiiiiiiiieiiiiiieees |2 i [ 14,281,493 |........... 14,926,022
Evergreen basket of USD Fixed Rate Airport Hungary Krt. Tranche 2
ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 21,855,307 |........... 22,841,645 | 11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, X0032#-AA-4 . [Origi wooovvnriiiiieiiiiiiiieciiiieeees |2 e [ 21,885,307 |........... 22,841,645
Evergreen basket of USD Fixed Rate Bidcorp Foodservice Inte Senior
ABS Bank Loans and Corporate Bonds [2 .....cceuvvevunviinniiiiniennns Joonreiiiiiiiiiiiiineiins Jovieeeinens 4,436,800 |............ 4,600,363 [11/14/2022 ..... 10/30/2027 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1267*-AA-7 . [Unsecured Notes .......ccevveevveeninee [ 2 coviiiiiiiiinns oo 4,436,800 |............ 4,600,363
Evergreen basket of USD Fixed Rate ASR Media and Sponsorshi Senior
ABS Bank Loans and Corporate Bonds [2 .....ccevvvevnvvinnieinneinnns fooevenniiiiiiiiiiiiinns foreviinnnns 22,396,500 |........... 28,130,476 | 11/14/2022 ..... 10/30/2027 ..... CUPTENCY SWAP wvvvvevnvevnnrernnrennee [oeererennrernreiienes [oreeereeineeineeeeens T01498-AA-7 . [Secured Notes .....c.uvvevuvverunvenneen [2 e o 22,396,500 |........... 28,130,476
Evergreen basket of USD Fixed Rate Network Homes Limited Senior
ABS Bank Loans and Corporate Bonds |1 .........ccccooiiiiininiiiiss |eeennnnn. 53,114,700 |, 49,209,000 |........... 37,031,491 | 11/07/2022 ..... 01/15/2049 ..... CUrrency SWap ......oeeeeevveeeeeeininns foeeiinnns (11,374,000) |........... (5,927,913) | G6428#-AD-2 . [Secured Notes ..........cccceervvvvicii |1 oo i 60,583,000 |........... 42,959,404
Evergreen basket of USD Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 250,501 |.ovvverennnnns 167,077 | 11/07/2022 ..... 01/15/2049 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G1128%-AC-2 . | BIRMINGHAM ARPT FIN PLC SR NT ..... [2 weeeeriiiiiiiiiiiiiiiiieenees foveeiiins 250,501 |ooeevieeennne 167,077
Evergreen basket of USD Fixed Rate Rock Rail Southwestern p Senior
ABS Bank Loans and Corporate Bonds |2 .........ccccoeecevvenniiiins |oonnnnnn.. 161,514,399 [, 66,532,511 |........... 64,361,060 (11/15/2022 ..... 12/31/2047 ... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (26,537,080)|......... (15,074, 183) [ G7612Y-MM-2 . [Secured ........ccvverreivinininneiiiins |2 ciiiiiiiiiiieccciiieeeeeens e 93,069,591 |........... 79,435,234
Evergreen basket of USD Fixed Rate Enfinium Holding Limited Senior
ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveinnveiinennns foovveiiniiiiniiiiiniinns forviiinnns 74,524,310 |........... 51,764,243 [ 11/15/2022 ..... 12/31/2047 ..... CUPTENCY SWAP wvvnvernvernerennnrenene [oeeenerennreinreiienes [rreeereineeieeeeeens PPE94P-1B-0 . [Secured Notes .......covevuvvevunvennnnen [2 o o 74,524,310 |oeeevnnnes 51,764,243
Evergreen basket of USD Fixed Rate Akiem Holding SAS Green Senior
ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvienniiiins | 23,217,790 oo 23,532,000 |........... 15,246,271 [ 11/16/2022 ..... 04/13/2041 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (3,219,330) |-.evvvveinn (3,076,584) [F1000#-MN-5 . [Notes Series B ........cccccovvvvvinnns |2 iiiiiiiiiiiiiiiiiiiiieeecees |oeeeiinns 26,751,420 |........... 18,322,855
Evergreen basket of USD Fixed Rate Henderson International Senior
ABS Bank Loans and Corporate Bonds |1 .....c.ovvevuvvivnvvinnniinnns foeeeenn.... 26,465,280 |........... 24,942,080 |........... 17,609,455 | 11/16/2022 ..... 04/30/2044 ..... [0V = T VAN T RN KPP (3,681,280)........... (3,568,221)| G4460*-AB-4 . |Unsecured Notes ..........cceevvevennen [T oo o 28,623,360 |......ce... 21,177,676
Evergreen basket of USD Fixed Rate Via Solutions Nord GmbH Senior
ABS Bank Loans and Corporate Bonds |2 .. ..(3,046,143)|...........(5,669,822) | 11/16/2022 ..... 08/31/2043 ..... Currency Swap ... (30,467,818)].. (31,599,970) | EK4615-40-8 . [Secured .... ...27,421,675 ...25,930,148
Evergreen basket of USD Fixed Rate DirectRoute (Tuam)
ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnveinnveiinennns foovveiiniiiiniiiiiniinns forviiinnns 24,794,682 |........... 22,767,361 | 11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWAP wvvnvernvernerennnrenene [oeeenerennreinreiienes [rreeereineeieeeeeens 25461C-AA-0 . [Secured ....ceuvveveveriiviniiiiiinienns [ 2 i e 24,794,682 |........... 22,767,361
Evergreen basket of USD Fixed Rate Gorey To Enniscorthy M11 Senior
ABS Bank Loans and Corporate Bonds |2 .. ..40,410,592 |... ...36,989,017 [11/16/2022 ..... 08/31/2043 ..... Currency Swap 382879-AA-2 . [Secured .... ...40,410,592 ...36,989,017
Evergreen basket of USD Fixed Rate
ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuviiiiiniiins foonnnnenniiiiiiinenens foneiiinns 31,327,545 |........... 31,467,529 | 11/16/2022 ..... 08/31/2043 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 9991DM-ON-6 . | ITEMOSA 3.40% ..ooovnvrreeeeniinienns [ 2 i [ 31,327,545 |........... 31,467,529
Evergreen basket of USD Fixed Rate P/F Eystur-og Sandoyartu Senior
ABS Bank Loans and Corporate Bonds |2 .. ..60,162,774 |... ...63,617,765 [11/16/2022 ..... 08/31/2043 ..... Currency Swap K7784*-AA-3 . [Secured . ...60,162,774 ...63,617,765
Evergreen basket of USD Fixed Rate
ABS Bank Loans and Corporate Bonds |2 .....cceoveevveinnveinnennns fooeveiiniiiiiiiiinniinns forvviinnnns 44,972,070 |........... 39,218,287 [11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns B7000#-AB-5 . |Puratos NV Senior Note Series B .. [2 .iccvverriiiieiiiiiiiiinnniinns Joveeeinnns 44,972,070 |..cuvnnns 39,218,287
Evergreen basket of USD Fixed Rate
ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovininiieniiiiiienens foeeiiiinns 5,459,090 |........e... 5,957,079 (11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, U74079-AR-2 . | Netflix Inc-SENIOR UNSECURED ...... [1 .cccriiriiiiiiiiiniiiiiiinns o 5,459,090 |............ 5,957,079
Evergreen basket of USD Fixed Rate Channel Link Enterprises Senior
ABS Bank Loans and Corporate Bonds |2 ........ccccoovcvieiriiiinns |onneee... 123,383,920 | 107,345,583 |........... 81,211,164 (11/16/2022 ..... 06/30/2050 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (16,986,000) [......... (19,678,964) [ G2044*-AA-5 . [Secured ........ccveerreviiininiiniiiins |2 ciiiiiiiiinceiieeeenns | 124,331,583 |......... 100,890, 127
Evergreen basket of USD Fixed Rate
ABS Bank Loans and Corporate Bonds |2 .......covevvvevnnveennnennnns feeeeen.... 150,220,554 |........... 25,225,872 |ouuiennnnn 22,999,291 | 11/16/2022 ..... 12/31/2027 ..... CUFFeNCy SHap ...eevrvvvvenennrnvrnnnns foevennnnns (20,862,352) |...cvvnnn (21,549,531) | B9550@-AA-9 . | Umicore SA Senior Note Ser ......... |2 coovviiiiiiiiiiiiiiiiniiiiinns fooveiiinnns 46,088,223 |........... 44,548,822
Evergreen basket of USD Fixed Rate Genuine Parts Company Senior Note
ABS Bank Loans and Corporate Bonds |2 ........cccccoovvvuiieiiiiiis |oovininiineiiiiiiienes foeeenns 100,485,300 |........... 98,912,498 | 11/16/2022 ..... 12/31/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 372460-D8-1 . [Ser ...evvviieiiiiiiiieeciiiiieeceiine [ 2 i [ 100,485,300 |........... 98,912,498
Evergreen basket of USD Fixed Rate AMETEK, Inc. Senior Secured Series
ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuiiiininiiins foovininiiiiiiiiinenens foneiiinns 22,185,150 |....vveens 22,205,055 | 11/16/2022 ..... 12/31/2027 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 031100-N¥=7 . T weveiieeiiiiiiieceeirieeeceeiiieeees [ 2 e feee 22,185,150 |........... 22,205,055
Evergreen basket of USD Fixed Rate
ABS Bank Loans and Corporate Bonds |2 .........ccccoeecvvveeniiiins |oonen.. 131,669,310 |...oeeees 50,246,040 |........... 54,866,203 | 11/17/2022 ..... 06/27/2026 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (18,810,210) [......... (19,416,008) [ G2037*-AE-6 . | Chanel Ltd EURO SR NT SER A ..o | 1 weeeiiiiiiiiiiiiiiiiieeeee | 69,056,250 |........... 74,282,210
Evergreen basket of USD Fixed Rate Danish Crown A/S Senior Unsecured
ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 40,226,400 |........... 41,999,895 |11/17/2022 ..... 06/27/2026 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, K21628-AG-1 . Note ...ooevriiiuiiiiiiiiiiiiiiiciiiiiens [ 2 i [ 40,226,400 |........... 41,999,895
Evergreen basket of USD Fixed Rate Croda International plc Senior Note
ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 16,557,000 |........... 17,427,243 (11/17/2022 ... 06/27/2026 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 227047-A8-6 . [Ser ..evvveeieeiiiiiiieeeeiiiineeeeeen [T e 16,557,000 |........... 17,427,243
Evergreen basket of USD Fixed Rate Kingspan Securities 2017 Gtd Senior
ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovininnniiiiiiinenees foneiiinns 16,499,980 |........... 15,526,046 (11/17/2022 ..... 06/27/2026 ..... CUPTeNCY SWap ...veeveerecuvereeenniins foeriiiiniieeeiiiiinees o, G5264#-AV-1 . Note ....ooeriiiiiiiiiiiiiiiiiiieniiiens [ 2 i e 16,499,980 |........... 15,526,046
Evergreen basket of USD Fixed Rate TanQuid GmbH & Co. KG Senior
ABS Bank Loans and Corporate Bonds |2 .........ccccoevcuvieeniiiins |oonee.... 259,433,524 |...ooeile (6,847,883)|........... (6,630,851)| 11/18/2022 ..... 11/30/2026 ..... CUrrency SWap ......oooeevcvvveneeniiins foereennns (34,466,349) |.......... (35,821,441)] e Secured ...ooooviiiiiiiiiiiiienee | 1 [ 27,618,466 |........... 29,190,590
Evergreen basket of USD Fixed Rate
ABS Bank Loans and Corporate Bonds [2 ....ceceveeviiinnniininiinnns foveriiiniiiiniiinniiines foneiiennnns 38,480,130 |....eeenns 40,476,447 [11/18/2022 ..... 11/30/2026 ..... CUTTENCY SWAP wvvvevnverunreennrennnee forrensrennsreenerennnnee foereneeeensemenneeennnes 031100-H8-2 . [ AMETEK, Inc. Senior Note ....occoeee [2 tiiiiiiiiiiiiiiiiiiiiiiiiiiins Jooeiiinnns 38,480,130 |....uueenns 40,476,447
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Evergreen basket of USD Fixed Rate Kingspan Group PLC Gtd Senior Note
57620%KV2 ... ABS Bank Loans and Corporate Bonds ..43,211,840 |........... 46,749,614 [11/18/2022 ..... 11/30/2026 ..... Currency Swap G5264#-AS-8 . |.. ...43,211,840 ...46,749,614
Evergreen basket of USD Fixed Rate
57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 38,781,250 |........... 42,175,345 | 11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, 83379Z-MU-0 . Note ....oeeriiiiiiiiiiiiiiiiiieeiiens [ 2 i [ 38,781,250 |........... 42,175,345
Evergreen basket of USD Fixed Rate
57629*KV2 ... ABS Bank Loans and Corporate Bonds ..11,380,720 |... ...12,012,693 (11/18/2022 ..... 11/30/2026 ..... Currency Swap B95508-AC-5 . |Umicore SA Senior Note Series A ... ...11,380,720 ...12,012,693
Evergreen basket of USD Fixed Rate Electrocomponents plc Senior Notes
57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Jooviiiniieniiiiiienees foeeiiiinns 9,436,780 |............ 9,908,303 (11/18/2022 ..... 11/30/2026 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, 285205-B*-1 . [Series A ....ccceeeereiiiiiiiiiiniiiiinns [ 2 i o 9,436,780 |............ 9,908,303
Evergreen basket of USD Fixed Rate
57620%KV2 ... ABS Bank Loans and Corporate Bonds ..83,898,000 |...........87,146,953 [11/18/2022 ..... 11/30/2026 ..... Currency Swap N3584#-AA-7 . | GLOBAL TIP FIN B V EUR FAC B LN .. ...83,898,000 ...87,146,953
17 Capital Fund 5 Partners Fund
Evergreen basket of USD Fixed Rate Borrower Limited - Term Loan
57629%KV2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiniieeieiiiiieeees feeeeeies 18,488,295 |........... 20,000,000 |11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e 81809#-MN-6 . [Facility ..oooooeeeeeeeiiiiiieiiein [ 1 e 18,488,295 |........... 20,000,000
Evergreen basket of USD Fixed Rate Covent Garden Group Holdings
57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeeviiiiierniniiins Joeviinnens 85,151,655 |........... (9,083,600)........... (9,405,820) [ 11/18/2022 ..... 12/16/2026 ..... CUPTency SWap .....ceeeeevevemeeeresiins foereeunns (13,022,100) [.......... (12,743,907) | G24798-AB-5 . [Limited Senior Note Series B ....... |1 .oooiiiiiiiiiiiiiiiiiiiiiis Joeiiieees 3,938,500 |............ 3,338,087
Evergreen basket of USD Fixed Rate Cadogan Estates Ltd Gtd Senior Note
57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiieeieiiiieeees feeeeeies 12,966,660 |........... 11,010,461 | 11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e GI7448-AS-T . |eeeiriiiieiiiiiieee e cesiiieees [ 2 e feeeeee 12,966,660 |........... 11,010,461
Evergreen basket of USD Fixed Rate
57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joovinieee e feeeeeiis 14,767,210 |........... 13,715,870 | 11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e 40637C-C*-9 . | HALMA PLC GBP SER G SRNT ....cooeee 2 e [ 14,767,210 |........... 13,715,870
Evergreen basket of USD Fixed Rate Croda International plc Senior Note
57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeoiiiiiiiiniiiiis fooviniieeceiiiiieeees feeeeeies 31,383,250 |.....oeeenn 31,895,208 | 11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e 227047-B*=7 . 865 .eeeeeeeeeiiiiieeeeeeeiieeeeeeeee [ 1 [ 31,383,250 |....oeeenns 31,895,298
Evergreen basket of USD Fixed Rate Covent Garden Group Hold Senior
57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiniieeieiiiiieeees feeeeeies 33,744,600 |........... 35,432,420 | 11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G24798-AC-3 . Note Ser ....ccovvcueirerriiiiiineeeeees [ 1 e e 33,744,600 |........... 35,432,420
Evergreen basket of USD Fixed Rate Australian Pacific Airpo Gtd Senior
57629%T7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeoiiiiiiicininiiins Jooviinnes 50,040,690 |........... 52,131,410 |........... 32,755,902 | 11/21/2022 ..... 12/04/2044 ... CUPTENCY SWAP ..evvveeeeieiiiiieeeieis [eeeeeeiiinnes 816,410 |........... (1,305,368) [ Q0832*-AK-2 . [Secured Note Series 2019 ........... |2 coeiriiiiiiieiiiiiiiineeeeis Joeeeiiies 51,315,000 |........... 34,061,270
Evergreen basket of USD Fixed Rate Westrac Pty Ltd Senior Unsecured
57629*KS9 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooeviiiiiiieniniiins Joeviinnens 46,391,010 |........... 49,181,654 |........... 43,435,837 | 11/22/2022 ..... 07/07/2030 ..... CUPTENCY SWAP ..evvveeeeiaiiiiieeeeeis [eeeereiiinees 994,685 |............. (154,716) | Q9749#-AN-5 . [Notes ........ooerrieiimmiiriiiiiiiienins [ 2 i e 48,186,969 |........... 43,590,554
Evergreen basket of USD Fixed Rate Registry Finance Pty Ltd Gtd Senior
57629*KR1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiinnnnniies Jooviinnes 14,696,148 |........... 16,081,206 |........... 10,599,583 [11/22/2022 ..... 03/15/2052 ..... CUPTENCY SWAP ..evvveeeeeeiiiiieeeieis [eeeeeeiiinees 224,604 |............... 364,083 | 080598-AC-7 . [Secured Note Series C .....cccooeeeees [T ooiiiiiiiiiiiiien e 15,856,602 |........... 10,235,500
Evergreen basket of USD Fixed Rate Cottsway Housing Associa Senior
57629*K03 .......... ABS Bank Loans and Corporate Bonds |2 .......ccoooeiiiiimiiiniiins Jooiennnas 251,066,369 |........... 60,149,975 |........... 50,374,463 | 11/22/2022 ..... 10/31/2049 ..... CUPTeNCY SWap .....ceeeeeecueeeeeerenis foereennns (38,858,025) |......... (13,171,156) [ G2451Z-M-4 . [Secured Notes ..........cooveceeeeennae | 1 eeiiiiiiiii i e 99,008,000 |........... 63,545,619
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured
57629*K03 .......... ABS Bank Loans and Corporate Bonds |2 .......ccooeoiiiiiiiiiiiiiis Jooviiniieiieiiieeees feeeeeies 87,243,000 |........... 52,612,471 | 11/22/2022 ..... 10/31/2049 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G2711%-AC-3 . [Note Series C ....cooeeeeeeeernvcinnnns [ 1o e 87,243,000 |........... 52,612,471
Evergreen basket of USD Fixed Rate Eastlands Arena Limited Senior
57629*K03 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joviiiiiee e feeeeiies 90,567,937 |.....oeeenn 77,339,251 | 11/22/2022 ..... 10/31/2049 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e 630298-AA-0 . [Secured Notes ........cceeveriicneennns [ 2 eiiiiiiiiiiiie [ 90,567,937 |........... 77,339,251
Evergreen basket of USD Fixed Rate Cubitt Global LLC Senior Secured
57629*K03 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiirniriiis Jooviiinieee e foeeeiiies 4,461,135 |............ 5,000,000 |11/22/2022 ..... 10/31/2049 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e 22982%-AA-4 . Notes ......ooiiiiiiiiiiiiiiiieeeeeis [ e e 4,461,135 |............ 5,000,000
Evergreen basket of USD Fixed Rate Two Rivers Housing Senior Secured
57629%LH2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooeiiiiiiieineniiins Joeviinnes 94,480,000 |........... 39,392,000 |.......c.. 23,342,466 | 11/23/2022 ..... 09/17/20%0 ..... CUPTency SWap ......ccoeecceemeeerrnins foereeunes (15,288,000) |........... (2,374,460) [ G9143#-AB-4 . [Note Series B ........ccoevviivviincnns |2 coiiiiiiiiiieiccieeeeeees e 54,680,000 |........... 25,716,926
Evergreen basket of USD Fixed Rate Two Rivers Housing Senior Secured
57629%LH2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiiiieeieiieieeees feeeeeies 45,798,437 |.......oc.. 22,686,552 | 11/23/2022 ..... 09/17/20%0 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G9143#-AA-6 . Notes ......oooocuemriiiiiiiiiiiiniiins [ 2 i [ 45,798,437 |....oeeeee. 22,686,552
Evergreen basket of USD Fixed Rate Plus Dane Housing Limite Senior
57629%KM2 ... ABS Bank Loans and Corporate Bonds .. 14,344,500 |...........10,978,515 [11/23/2022 ..... 11/01/2052 ..... Currency Swap G7150%-AA-4 . [Secured Notes .. . ...17,202,000 ... 11,403,725
PCRED Il HOLDING | LLC, PCRED II
HOLDING | OFFSHORE LP and PCRED |1
Evergreen basket of USD Fixed Rate HOLDCO ARGUS S.A R.L.,-Term Loan
57629%KM2 ... ABS Bank Loans and Corporate Bonds 6,779,918 |............ 7,653,164 | 11/23/2022 ..... 11/01/2052 ..... Currency Swap 69324Z-M0-6 . [Series 2022-2 .. ....6,779,918 ....7,653,164
Evergreen basket of USD Fixed Rate University of Eas
57629"MG3 .......... ABS Bank Loans and Corporate Bonds |2 ......ccccooiiiiiiniiiiniins fooiennns 266,745,732 |............ 3,623,910 |........... 11,738,560 | 11/23/2022 ..... 06/30/2046 ..... CUPTency SWap ......ccoeevcveeeeereniins foereennns (43,188,910)......... (21,752,087) [ G92888-AC-9 . [Secured ........cceveeeeerriuenrneenniees | 1 e e 46,812,820 |........... 33,490,647
Evergreen basket of USD Fixed Rate Rock Rail East Anglia pl Senior
57629%MG3 ... ABS Bank Loans and Corporate Bonds ..48,023,799 |........... 39,619,231 [11/23/2022 ..... 06/30/2046 ..... Currency Swap G7611*-AA-7 . [Secured . . ...48,023,799 ...39,619,231
Evergreen basket of USD Fixed Rate Oxford Brookes Universi
57629"MG3 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiee e feeeeeiis 37,255,120 |...eeeenees 29,955,190 | 11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e G68538-AE-6 . |Note Series E .......ccoccoeeeeeeriiiins [ 2 eiiiiiiiiiiiieieeeen e 37,255,120 |..eeuennns 29,955,190
Evergreen basket of USD Fixed Rate Cross London Trains Limi Senior
57629"MG3 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeoiiiiiiiiiiiiiis fooviiiieiieiiieeeees feeeeeies 95,275,076 |........... 69,343,884 | 11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e 62564*-AA-5 . [Secured Notes ........cccceeeriviueennns [ 2 eiiiiiiiiiii e [ 95,275,076 |........... 69,343,884
Evergreen basket of USD Fixed Rate Viridor Energy Group Lim Senior
57629"MG3 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Joovieieeiieiiiiieeees feeeeiies 60,146,268 |........... 43,897,542 | 11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e G9369*-AA-7 . [Secured Note ......cceeeeeeriiuieennnns [2 i [ 60,146,268 |........... 43,897,542
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured
57629%MG3 .......... ABS Bank Loans and Corporate Bonds |2 .......cccceeeiiiciieiiiiiiiis |ooiiiiiiesiiiiiiinieees foeeeiiiiienas 800,670 |............... 499,831 | 11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWAP ...eveeeriiiiiinreeriiiie |oeeiiiiiiiesssiiiiiies foreieiiiiiiiiee s G2711%-AA-7 . INotes .......ooccoeeereeiiiiinnneerneiie [ 1 oo foi 800,670 |............... 499,831
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Evergreen basket of USD Fixed Rate Tottenham Hotspur Limite Senior
57620%F5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiniiiiins fooinnnnnns 53,370,000 |........... 47,889,000 |........... 38,439,077 | 11/25/2022 ... 01/15/2050 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (8,374,500) |........... (3,452,263)| G9000#-AD-2 . [Secured Note Series D .........cccccce |2 coviiviiiiiiiiiiiiicniiiiees foiiieenes 56,263,500 |........... 41,891,340
Evergreen basket of USD Fixed Rate Registry Finance Pty Ltd Gtd Senior
57620%ME8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiiniiiss foeinnnnnns 13,285,912 |........... 14,545,610 |............ 9,616,497 [11/25/2022 ..... 03/15/2047 ... CUPTenCY SWap ...eveeeeeeeeuveereeniis feeeeiiiiinnns 124,167 |............. (142,197)| 080598-AB-9 . [Secured Note Series B ........cccccce. [T oo o 14,421,443 |............ 9,758,694
Evergreen basket of USD Fixed Rate
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 423,815,849 |......... (48,501,677).......... (49,814,461)| 11/25/2022 ..... 12/31/2038 ..... CUrrency SWap .....oeeeeevveeeeeeincnns foeeiinnns (62,006,738)|......... (63,610,282) [ 999IDM-TP-6 . | ITEPESA 3.34% ....ovvvvriiiiiiiiniinnns |2 i |oeeeiiinns 13,505,061 |........... 13,795,821
Evergreen basket of USD Fixed Rate Sonnedix Espana Finance -SENIOR
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 12,769,896 |........... 12,605,521 [11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis EBT520-AA-2 . JUNSECURED ........cooorivmureineniiinnns [ 2 iiiiiiiiiiiiiieccciiiieeeen foees 12,769,896 |........... 12,605,521
Evergreen basket of USD Fixed Rate SIKUKI NUUK HARBOUR A/S SR SECD NT
57629*1D0 ... ABS Bank Loans and Corporate Bonds |2 .. ..26,592,795 |...........26,825,686 [11/25/2022 ..... 12/31/2038 ..... Currency Swap KBB0B*~AA-3 . |-eeerreeieeieiiiiie e ...26,592,7% ...26,825,686
Evergreen basket of USD Fixed Rate Roadster Finance DAC Senior Secured
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 73,020,563 |........... 67,141,870 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G7605#-AD-5 . Notes ........cccvuvviririiiiiiiiiniiiiinns [ 2 i [ 73,020,563 |........... 67,141,870
Evergreen basket of USD Fixed Rate Sonnedix Espana Finance -SENIOR
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiniiinis Joovininiieniiiiiienees foeeiiiinns 2,228,135 |..ccuveennn 2,289,049 | 11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, EBT520-AC-8 . JUNSECURED ........ccevivviuviiennniiinnns [2 eviiiiiiiiiiineeccciiieenes o 2,228,135 | 2,289,049
Evergreen basket of USD Fixed Rate Akiem Holding SAS Senior Secured
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuiiiininiiins foovininiiiiiiiiinenens foneiiinns 43,667,456 |........... 39,465,967 | 11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, F1000#-AA-6 . Notes (Amortizing) ..........ccccccoon [2 cviiiiiiiiiiiiiiiiiiiiin o 43,667,456 |........... 39,465,967
Evergreen basket of USD Fixed Rate Linia Nou Tram Dos S.A. EUR Term
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovininnniiiiiiiienens foneiiinns 30,442,067 |........... 29,528,241 | 11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, E71348-AA-3 . JL0aN ..eevviiiiiiiiiieiiiiiiiiececiiiens [ 2 i [ 30,442,067 |........... 29,528,241
Evergreen basket of USD Fixed Rate
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 37,916,800 |........... 38,174,100 [11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, E2R15T-AB-7 . |Bothwell Spain SA-SECURED .......... [2 ccovrriiiiiinniiiiiiiinnnns fons 37,916,800 |........... 38,174,100
Evergreen basket of USD Fixed Rate
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 19,383,715 |........... 19,383,058 | 11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, L0527#-AA-5 . |BEIP S.a.r.1 - EUR Term Loan ...... [2 ccovrriiiiiinnnniiiiiinnnns foeeinns 19,383,715 |........... 19,383,058
Evergreen basket of USD Fixed Rate
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 41,806,400 |........... 34,712,816 [11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, E8417U-AA-6 . |Renovables Atlasol SA-SECURED ..... [2 ......ccocvvviiieriiiinnnnnnns foeninins 41,806,400 |........... 34,712,816
Evergreen basket of USD Fixed Rate Dunkerque LNG Holding SA Senior
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiniiins fooninenniciiiiiinenees foneiiinns 27,922,792 |...co..... 27,683,617 [11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, F2838H-AA-8 . [Secured Notes ..........cccoevvvuvennns [ 2 eiiiiiiiiiiiiiniiie e 27,922,792 |.ueveennnn 27,683,617
Evergreen basket of USD Fixed Rate (2 Developpement Senior Unsecured
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinninniiiiiiinneees feneiiinns 35,224,000 |........... 37,066,460 [11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, F20008-AB-4 . Notes ........cccvuvereeriiiinninnniiiins [2 i fe 35,224,000 |........... 37,066, 460
Evergreen basket of USD Fixed Rate BEIP S.a.r.| - 2022 EUR Fixed
57629*MD0 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevnvvinnviinnennns fooeveniniiiiniiiiniiinns forevinnnnns 24,008,467 |........... 26,687,076 |11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns L0527#-AB-3 . [Senior Term Loan ......ceeeeevverenvenns [ 2 coiiiiiiiiiiiiiiiiiiiins o 24,008,467 |........... 26,687,076
MDN Senior Holding, S.A. Senior
Evergreen basket of USD Fixed Rate Secured Floating Rate Term Note
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Joovinineeieiiieeees feeeeeiis 28,000,478 |........... 30,632,578 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e X62212-AA-9 . JFacility A .oceeeeeiiiiiiiiiiiiens [ i e 28,000,478 |........... 30,632,578
Evergreen basket of USD Fixed Rate MDN Senior Holding, S.A. Capex
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiiieeieiieieeees feeeeeies 17,783,791 |........... 18,454,484 (11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAD -.vveveeeeiiinreeeeeine fereeiiiiie e e eeiiiees foreeee e X62212-AB-7 . [Facility Note ........cooccovnnerniies [ i e 17,783,791 ...t 18,454,484
Evergreen basket of USD Fixed Rate Nor thwestern Hydro Acqui Senior
57629%MC2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiincnniies Joeviinnes 69,616,475 |........... 70,939,770 |........... 59,231,970 | 11/25/2022 ..... 12/31/2036 ..... CUPTENCY SWaP ....evveerreeiiieeeenaes foreeeieinns 1,078,295 |............. (862,609) | 66815P-AB-6 . [Secured Notes .........cccceeerriiiiiis |2 coiiiiiieii e o 69,861,475 |........... 60,094,579
Evergreen basket of USD Fixed Rate Lilly Japan Financing Go Senior
57629%B4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeiiiiiiiininniiss Jooviinnes 11,580,492 |........... 15,348,337 |........... 10,933,652 [11/25/2022 ..... 11/15/2034 ..... CUPTENCY SWAP ...vvveeeeeeiiiiieaeeeeis [eeeereiiinnes 283,467 |..oveeeeennnen 971,276 | J3891#-AB-8 . [Note Series B ......cceeeeeervvveeennns | 1 eeiiiiiii s 15,064,869 |............ 9,962,376
Evergreen basket of USD Fixed Rate ALS Canada Limited Senior Unsecured
57629%MA6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooeoiiiuiieiniiiins Joeviinnns 29,864,118 |........... 31,254,083 |........... 27,121,845 | 11/29/2022 ..... 11/25/2030 ..... CUPTENCY SWAP ..evvveeeeieiiiiieeeeeis [eeeeeeiiinnes 480,118 oo (100,406) | C32980-AC-4 . Notes ........ceerriiiummrieriiiiiiiieenns |2 e o 30,773,965 |........... 27,222,252
Richardson International Senior
Evergreen basket of USD Fixed Rate Secured Debentures Series 2021-2
57620%L.72 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieniiiiins fooinnnnnns 10,311,589 |........... 12,822,393 |........... 10,904,866 | 11/29/2022 ..... 01/07/2032 ..... CUrrency SWap .....eeeeeeeceveeenenninns feveeeennnnnn 174,109 [, (44,003)[ 763169-D8-5 . |(CAD) ..evvvrerevrrnireniiiiiiniieeeiiine [ 2 ieieieiiiiiieeee e feeeei 12,648,283 |........... 10,948,958
Evergreen basket of USD Fixed Rate MDS Group Investments Ltd Senior
576205LY5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiinniniiiiss fooinnnnnns 77,746,500 |........... 75,159,500 |........... 35,445,745 | 11/30/2022 ..... 11/24/2086 ..... CUrrency SWap ........oooecvveveeeeencns [eeeeeennn (11,440,000) f....... (1,679,342) [ G5702*-AB-9 . [Unsecured Notes ..........ccccoevvvnees | 1o e 86,599,500 |........... 37,125,087
Evergreen basket of USD Fixed Rate
57629*LX7 .......... |ABS Bank Loans and Corporate Bonds |2 .. 92,035,729 |... .. 12,449,875 |........... 12,688,600 [12/07/2022 ..... 06/30/2032 ..... Currency Swap (11,590,655) | F1068#-AG-2 . [Bonduelle SCA Gtd Senior Note ..... ... 23,673,744 ... 24,279,256
Evergreen basket of USD Fixed Rate
57629%LX7 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnvvinnveinnennnns fooeveiiniiiiniiiiniiinns fovvviinnnns 36,058,482 |........... 36,453,202 | 12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns K8553*-AA-0 . | Scandlines ApS Senior Secured ..... [2 .ioovviiiiiiiiiiiiiiiiiiiiins Joeeiis 36,058,482 |........... 36,453,202
Evergreen basket of USD Fixed Rate Club AtlTtico de Madrid - 2022 EUR
57629*LX7 ... . |ABS Bank Loans and Corporate Bonds |2 .. ..10,272,080 |... ....9,673,715 [12/07/2022 ..... 06/30/2032 ..... Currency Swap E3075#-AB-1 . [Fixed Senior Term Loan .. ...10,272,080 ....9,673,715
Evergreen basket of USD Fixed Rate AUTOSTRADA WIELKOPOLSKA
57620%LX7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovinnneiiniiiiiienees foeeiiiinns 5,195,138 |............ 5,035,540 | 12/07/2022 ..... 06/30/2032 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, XO273¥-AA-3 . [eereeeeeeeeiiiiie e | 1 [ 5,195,138 |............ 5,035,540
17 Capital Fund 5 Partners Fund
Evergreen basket of USD Fixed Rate Borrower Limited - Term Loan
576295LX7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Joovieieeiieiiiiieeees feeeeiies 18,488,295 |........... 20,000,000 |12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e 81809#-MN-6 . [Faci lity ..ooooceeeeeeeiiiiiiieeies [ 1 e 18,488,295 |........... 20,000,000
Evergreen basket of USD Fixed Rate DENTSPLY SIRONA Inc. Senior Note
57629*K4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeeeiiciveeeeiiiins |ooeininnnss 48,089,172 |........... 38,548,992 |........... 46,481,800 | 12/08/2022 ..... 08/15/2028 ..... CUIrency SWap .......oooocccceeeeeeiais foaeeiaunnns (8,961,648)]......... (10,876,094) | 24906P-B*-9 . [Ser .........cccceerieiiiiiiiiieiiiiiiiins |2 eeeiiiiiiiiiesseieeeee s |oeeeiiins 47,510,640 |........... 57,357,893
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Evergreen basket of USD Fixed Rate Alpha Trains Finance S.A Term Loan

57620%1K4 ... ABS Bank Loans and Corporate Bonds .625,872 |... ....655,336 (12/08/2022 ..... 08/15/2028 ..... Currency Swap LO175#-AB-8 . |.. ....625,872 .655,336
Evergreen basket of USD Fixed Rate DEl

57620%LW9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiniiiiins fooinnnnnns 21,562,182 |.......c... 17,277,002 |........... 21,232,910 | 12/08/2022 ..... 08/15/2026 ..... Currency Swap 24906P-A*-0 . [SEr ..cuviiiiiiiiiiiiie i [ e [ 21,290,640 |........... 25,612,536
Evergreen basket of USD Fixed Rate Alpha Trains Finance S.A Term Loan

57620%LW9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Jooviniiiinniiiiiienees feeeiiiinns 5,215,957 |...ccuveens 5,461,511 [12/08/2022 ..... 08/15/2026 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, LOT75#-AB-8 . |eeeeeereeeeeeeiiiieeeeeiieeeceeieens [ 2 i o 5,215,957 |....ccueeeee 5,461,511
Evergreen basket of USD Fixed Rate Keyera Partnership Gtd Senior Note

57620%LV1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiniiiiins foeinnnnnns 16,711,867 |........... 18,511,636 |........... 16,430,258 | 12/09/2022 ..... 09/20/2027 ..... CUPTenCY SWap ...eeevveevecueeenenniis [oeneeiiiinnns (37,013) |- (249,597) [ CA931*-BC-6 . |-ouveeerrreeereeeirieenieeenineeeieeenee [ 2 e [ 18,548,650 |........... 16,679,855
Evergreen basket of USD Fixed Rate GPC Asia Pacific Holding Senior

57620%LU3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivviiinniiins fooinnnnnns 43,621,500 |........... 45,934,800 |........... 42,834,542 | 12/09/2022 ..... 06/30/2026 ..... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 903,500 |..vveveeennnes 650,208 | 03973*-AB-5 . [Unsecured Notes ...........ccccccvviies |2 iiiiiiiiiiiiiiiiiiiiecees [ 45,031,300 |........... 42,184,334
Evergreen basket of USD Fixed Rate

576205LT6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvivviiiniiiiins foeinnnnnns 89,340,270 |........... 55,231,820 |........... 62,262,605 | 12/09/2022 ..... 12/19/2025 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (10,637,970) [.......... (10,913,231) | N7660#-AR-8 . [ SHV NEDERLAND BV EURO TERM LN ..... |2 cecorriieriiiiiiiinniiiiinns foiiiienns 65,869,790 |........... 73,175,837
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Note

576205LT6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 25,673,600 |........... 26,426,070 (12/09/2022 ..... 12/19/2025 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 479142-D8-7 . [Series A ...cccvveereiiiiinieininiiiiies [ 2 i [ 25,673,600 |........... 26,426,070
Evergreen basket of USD Fixed Rate Coates Group Pty Ltd Senior Note

57629%L88 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccooviuvienniniis |oevinnnnnns 3,985,450 |........c... 4,354,200 |.....ooeenn 3,458,547 | 12/12/2022 ..... 01/12/2032 ..... CUPTenCY SWap ...eeevveevecueeenenniis [oeneeiiiinnns 107,970 |....ooennnnnns (35,144)| 026008-AE-0 . [Series 2022-E (AUD) ......ccceevvvveens [2 criiiiiiiiiiiiiii e 4,246,230 |.......e.e. 3,493,691
Evergreen basket of USD Fixed Rate Vartan Gas AB - 12 Year Fixed Rate

57629*LR0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivviiiniiiiins foeinnnnnns 16,574,646 |........... 18,043,479 |........... 14,744,632 (12/12/2022 ..... 09/30/2033 ..... CUrrency SWap ......oeeeeecuveeeeeinins foeeeiiinnns (1,525,198) |........... (2,251,432) | WO792#-AB=0 . [eeeeeeeiiiiieiieiiiieeceiiieccee [ 3 e o 19,568,676 |........... 16,996,063
Evergreen basket of USD Fixed Rate Vartan Gas AB - 10 Year Fixed Rate

57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiniiiiins fooinnnnnns 29,639,8%8 |........... 16,866,231 |........... 13,337,609 [ 12/12/2022 ..... 12/17/2031 ... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (2,702,446) |........... (3,821,356) [WO792#-AA=2 . |-vveeeeeeeeiiiiieeeeeiiiiie e [ 3 i [ 19,568,676 |........... 17,158,965
Evergreen basket of USD Fixed Rate Bruker Corporation Senior Unsecured

57620%LQ2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvvienniniiins fooinnnnnns 36,170,441 |........... 27,937,531 |......eeen 34,149,245 | 12/13/2022 ..... 12/11/2029 ... CUrrency SWap ......eeeeeecuveeeeennins feeeeiiinnns (6,271,339)........... (8,235,920) | 116794-B8-6 . [Notes ........oocovvvreeiieriiiiinnnnnnns [ 3 e o 34,208,870 |........... 42,385,165
Evergreen basket of USD Fixed Rate Alpha Trains Finance S.A Term Loan

57620%LQ2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiniiiis Jooviniiinneiiiiiiinees foeeniiinns 1,855,976 |............ 1,943,351 [ 12/13/2022 ..... 12/11/2029 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, LOT75#-AB-8 . |eeeeereeeeeeeeiiiiee e [ 2 e e 1,855,976 |............ 1,943,351
Evergreen basket of USD Fixed Rate

57620%LP4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvienniniiins foeinnnnnns 56,021,899 |........... 17,784,569 |........... 16,738,147 | 12/13/2022 ..... 1/17/202%6 ..... CUPTenCY SWap ...eeevveevecueeenenniis [oeneeiiiinnns (33,538)[..evveennnne (578,508) | C4931*-BA-0 . [Keyera Corp Senior Note Ser ........ |2 .iccoveiiiiiiiiiiiiniiiiiins foniiieenns 17,818,107 |........... 17,316,655
Evergreen basket of USD Fixed Rate FA MGT Limited Partnersh Senior

57620%LP4 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinninniiiiiiinneees feneiiinns 39,041,704 |........... 38,815,683 [12/13/2022 ..... 1/17/202%6 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, C3346#-AA-8 . [SecUred .........coccuvverereiiinininnnns [ 2 iviiiiiiiiiiieeccciieeen fe 39,041,704 |........... 38,815,683
Evergreen basket of USD Fixed Rate CSL Finance Pty Ltd-GTD SENIOR NOTE

57620%MH1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiiniiiss foeinnnnnns 51,446,945 |........... 40,642,145 |........... 51,220,894 | 12/13/2022 ..... 10/08/2025 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (9,004,255) ........... (9,276,101)| Q1297#-AJ-7 . |SERIES B CHF ....oevveiiiiniiinneiinns [ 1o [ 49,646,400 |........... 60,496,995
Evergreen basket of USD Fixed Rate Alpha Trains Finance S.A Term Loan

57620%MH1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 8,668,732 |............ 9,076,834 (12/13/2022 ..... 10/08/2025 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, LOT75#-AB-8 . |eeeeereeeeeeeeiiiieeceeiiieeceeieens [ 2 e o 8,668,732 |............ 9,076,834
Evergreen basket of USD Fixed Rate Copenhagen Airports A/S-SENIOR NOTE

57620%LN9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieinniiins foeinnnnnns 42,388,280 |........... 40,208,500 |........... 42,243,737 | 12/14/2022 ..... 08/27/2025 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (4,730,800)|........... (4,800,651) [ K3752#-AH-1 . |eeeeeeiiiieeeeieieeeeeiieeceieens [ 2 i e 44,939,300 |........... 47,044,389
Evergreen basket of USD Fixed Rate Dyson Finance Limited Gtd Senior

57620%MJ7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceiiiiiiinniniiiss fooinnnnnns 15,496,085 |........... 20,051,021 |........... 15,491,561 [ 12/14/2022 ..... 03/15/2027 ..... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 831,596 |....cooernnnns 980,851 | G294AG-AD-1 . [Note ...occevvveveeiiiiiiiiiciiiiiieeees | 1 | 19,219,425 |........... 14,510,711
Evergreen basket of USD Fixed Rate University of West Londo Senior

57620 LL3 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieinniiins foeinnnnnns 20,140,840 |........... 22,876,360 |........... 20,087,002 (12/14/2022 ..... 08/28/2025 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,361,600)|........... (2,356,278) [ G9302#-AA-3 . [Secured ........cccveevrrriinnenrnennnens | 1 | 25,237,960 |........... 22,443,369
Evergreen basket of USD Fixed Rate Cooperatie Koninklijke Cosun U.A -

57620%LK5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiininiins fooinnnnnns 20,000,000 |........... 18,178,000 |........... 20,934,029 |01/31/2023 ..... 01/31/2033 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (3,552,000)|........... (4,295,912) | N3000@-AB-3 . [EUR Senior Unsecured Term Loan ..... |2 ..ccccevveeriiinnnninnniiinnnns fovvveenns 21,730,000 |........... 25,229,941
Evergreen basket of USD Fixed Rate Taylor Wimpey PLC Senior Unsecured

57620*LJ8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieinniiins foeinnnnnns 18,445,000 |............ 5,954,628 |............ 6,641,000 |06/27/2023 ..... 06/27/2030 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,163,000)|........... (2,663,264) [ 877409-A#-9 . INotes ........cccevrrriiiiunniiniiiiiiinnns |2 i [ 8,117,528 |............ 9,304,264
Evergreen basket of USD Fixed Rate Barings Euro Middle Mark-BEMMC

57620*LJ8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 12,270,960 |........... 13,546,030 (06/27/2023 ..... 06/27/2030 ..... CUPTENCY SWAP «.vvvvveericreeeeeeeiins [oereiiniieneeeiiiieees o | e 2024-TA B ..eoveeiniieeeeniiiiieeeeeen | 1 s 12,270,960 |........... 13,546,030
Evergreen Basket of Long Fixed Rate

57620%IVO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceiiiiiiininninins fooinnnnnns 13,310,000 |........... 21,626,463 |........... 21,276,043 | 02/22/2024 ..... 02/22/2034 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,783,100)|........... (1,716,340) | 912810-QK-7 . | US TREASURY N/B-BOND ........eeevvenns [ 1 oo feees 23,409,563 |........... 22,992,383
Evergreen Basket of Long Fixed Rate

57629*MZ1 .......... ABS Bank Loans and Corporate Bonds [2 .....cceuvvevuiiiriniiiiniennns Joonvvinnnnns 2,097,333 |..coveennnen 2,612,749 |............ 2,226,364 |04/04/2023 ..... 03/05/2038 ..... [T = T VAN T R R, (236,609) |...ccvnnnnnne (177,947) [ G6260#-AA-9 . | MORhomes plc Senior Secured Notes |2 ...ccevvvivvviinviinnveninnes fovvviniennns 2,849,358 |............ 2,404,311
Evergreen Basket of Long Fixed Rate Espai Barca FT - Senior Unsecured

57620*NAS ... ABS Bank Loans and Corporate Bonds 38,045,000 ... ..34,352,500 |...........36,114,386 [05/31/2023 ..... 06/30/2043 ..... Currency Swap ..(3,171,000) .. ...(7,170,771)| E5000%-AB-0 . [Note Series A2 ... . ...87,523,500 ... 43,285,157
Evergreen Basket of Long Fixed Rate Channel Link Enterprises Senior

57620%NAS .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiis Joovininiinniiiiiieeees foeeiiiinns 1,916,178 |......oeee. 1,554,902 [05/31/2023 ..... 06/30/2043 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G2044*-AA-5 . [Secured .........coecueiiiiiiiiiiiiinenns [2 i fo 1,916,178 |......... 1,554,902
Evergreen Basket of Long Fixed Rate Espai Barca FT - Senior Unsecured

57629*NB3 ... ABS Bank Loans and Corporate Bonds .. 24,537,500 |........... 24,551,050 [05/31/2023 ..... 06/30/2047 ... Currency Swap E5000%-AC-8 . |Note Series A3 ... . ...26,802,500 ... 31,425,307
Evergreen Basket of Long Fixed Rate Channel Link Enterprises Senior

57620"NB3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiniinis Jooviniiennniiiiiienens foeeiiiinns 1,916,178 |......eee. 1,554,902 [05/31/2023 ..... 06/30/2047 ... CUPTeNCY SWap ..vvevveeeecueereeenniins fooriiiniiieeiiiiieees foeiiiiiiiiis G2044*-AA-5 . [Secured .........coceveiiiiiiiiiiiiinnnns [2 i o 1,916,178 |......... 1,554,902
Evergreen Basket of Long Fixed Rate Bon Secours Mercy Health Senior

57629*T5 ... ABS Bank Loans and Corporate Bonds ..46,406,100 |...........45,371,628 [02/08/2023 ..... 10/01/2052 ... Currency Swap ..(5,163,840)).. 09778P-A*-6 . |Secured Notes .. ...51,569,940 ...55,614,822
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17 Capital Fund 5 Partners Fund
Evergreen Basket of Long Fixed Rate Borrower Limited - Term Loan
57629*T5 ... ABS Bank Loans and Corporate Bonds ...4,622,074 |............5,000,000 [02/08/2023 ..... 10/01/2052 ..... Currency Swap 81809#-IN-6 . |[Facility .. . .... 4,622,074 ...5,000,000
Evergreen Basket of Long Fixed Rate Plus Dane Housing Limite Senior
576202 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnnniics Jooviinnns 30,085,000 |........... 26,597,500 |........... 17,238,359 (02/08/2023 ..... 02/01/2083 ..... CUPTENCY SWap ...eeeeeereecuenreaeeains feeeeeeinns (4,217,500) |........... (1,842,043)[G7150*-AB-2 . [Secured Notes (Delayed Tranche) ... |1 ...ooooiiiiiiiriiiiiiiinnnnns Joeeiiiinns 30,815,000 |........... 19,080,401
Evergreen Basket of Long Fixed Rate
57620%MU2 ... ABS Bank Loans and Corporate Bonds ... 3,358,203 |............ 2,239,832 [02/08/2023 ..... 02/01/2083 ..... Currency Swap G1128%-AC-2 . | BIRMINGHAM ARPT FIN PLC SR NT ..... [2 eeeeeeeiiiiiiieiiiieeees e 3,358,203 ... 2,239,832
Evergreen Basket of Long Fixed Rate Transmission Finance DAC Senior
5762956 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiieeniiiiins fooviinnes 17,952,000 |........... 16,328,500 |........... 17,810,509 |05/22/2023 ..... 05/22/2033 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (2,067,200)|........... (3,050,226) [ GA006@-AM-8 . [Secured Notes ..........cococcveereeniis |2 coviiiiiiiiieiieiieeecces oo 18,395,700 |........... 20,860,735
Evergreen Basket of Long Fixed Rate Wireless Infrastructure Senior
57629%Y4 ... ABS Bank Loans and Corporate Bonds 36,630,000 ... ..32,625,000 |...........36,040,049 [03/31/2023 ..... 03/31/2033 ..... Currency Swap ... (4,490,034)| G97208-AA-9 . [Secured Notes .. ...37,158,000 ...40,530,083
Evergreen Basket of Long Fixed Rate
57629"\F4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnnniics Jooviinnns 69,201,121 |........... 71,165,070 |........... 64,822,363 | 03/21/2023 ..... 03/27/2026 ..... Currency Forward .......coceeeeeeiiins foerreiiiiiieeiiiiiens o (5,074,480) [ 912810-QK-7 . | US TREASURY N/B-BOND ......ceevvvvcn | 1 eeeiiiiiiiiiiiiciiceeee oo 71,165,070 |........... 69,896,843
Evergreen Basket of Long Fixed Rate Ferrero International SA Gtd Senior
57629%IN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoooviiiiiieriiiiiins Joeviinnnas 18,018,000 |........... 16,628,700 |........... 17,899,493 (06/20/2023 ..... 06/20/2030 ..... CUPTENCY SWap ....eeeeereecveereereains feeeeiiinns (1,412,400) |........... (2,141,703) [L3551#-AN-0 . [Note Series B .......cccceeerriviiinnnns |2 coviiiiiiiiiecieieeeeeees e 18,041,100 |........... 20,041,197
Evergreen Basket of Long Fixed Rate Ferrero International SA Gtd Senior
57629%MMO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiieeniiiiins fooviinnes 40,404,000 |........... 37,288,600 |........... 39,514,437 |06/20/2023 ..... 06/20/2033 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (3,167,200)|........... (5,296,685) [L3551#-A0-3 . [Note Series D .....ccceeerrvvieinnnenns |2 civiiiiiiiiiec e e 40,455,800 |........... 44,811,123
Evergreen Basket of Long Fixed Rate Ergea Group S.A r.L. Guaranteed
57629"NCT .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeeiiiiiierniiiiins foeviinnens 18,690,000 |........... 17,026,500 |........... 19,213,713 [05/10/2023 ..... 05/12/2030 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (1,891,500)|........... (2,329,863) | L3009#-AA-6 . [Secured Senior Notes Series A ...... |2 .occooiriiiiiiiiiiniiiiiiiins foiieeees 18,918,000 |........... 21,543,576
Evergreen Basket of Long Fixed Rate Ciconia Investments Limi Senior
576207 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooeoiiiuiieiniiiins Joeviinnns 25,563,500 |........... 23,128,100 |........... 24,631,924 |05/16/2023 ..... 05/16/2033 ..... CUPTENCY SWap ....eeeeereecvenreeeeains feeeeieinns (2,564,550) |........... (3,214,696)  X20048-AA-2 . [Secured Notes ..........ooooccvereennis |2 coviiiiiiiiiii e e 25,692,650 |........... 27,846,620
Evergreen Basket of Long Fixed Rate Copenhagen Airports Denm Senior
57629%WP3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiinnniiiics foeviinnes 25,165,372 |........... 23,454,807 |........... 25,415,275 | 12/27/2023 ..... 12/29/2030 ..... CUPTENCY SWap ....eeeeereecveereereains feeeeiiinns (2,449,628)|........... (3,806,530) [K37528-AH-3 . [Secured PP Note Delayed Draw ........ |2 ..coooeceeireeriiiinnnennnis Joeeiiiis 25,904,435 |........... 29,221,805
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Carlyle Aviation Runway PDP Fund LP
57629"N6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeeeriiiiiininennns foerenee 250,000,000 |......... 180,000,000 |.......... 134,589,109 | 04/10/2023 ..... 04/10/2053 ..... cleared ....ooceeeeieeiiiiiiece s e [ (45,410,891) | 143088-MM-7 . [- Revolving Promissary Note ........ |1 .ooiiiiiiiiiiiiiiiiiiiiis s 180,000,000 |......... 180,000,000
SSG CREDIT STRATEGIES VII ICAV -
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Senior Secured Revolving Loan
57629*NJ6 ... ABS Bank Loans and Corporate Bonds ..36,965,000 |...........36,965,000 [04/10/2023 ..... 04/10/2053 ..... cleared 78466Z-WM-4 . [Facility ...36,965,000 ...36,965,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - Barings CLO L
57620"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 34,000,000 |........... 34,071,128 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 067932-AE-3 . [2023-3A B .....coiiviiiiiieiiiieeneeen [T [ 34,000,000 |........... 34,071,128
SSG CREDIT STRATEGIES VII ICAV -
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Senior Secured Revolving Loan
57629"N6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 12,375,000 |........... 12,375,000 |04/10/2023 ..... 04/10/2053 ..... cleared ....ocueeiiiiiiiiiecies e [ T8466Z-MM-4 . [Faci lity ..ooooceeeeeeeiiiiiiieeien [ 1 e 12,375,000 |........... 12,375,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Twin Brook Capital Funding XI11
57629"NHO .......... ABS Bank Loans and Corporate Bonds |1 ........ccceveeriiiiiinnnnnnns foevenes 200,000,000 |.......... 194,882,122 |.......... 158,722,513 | 04/10/2023 ..... 04/10/2053 ..... cleared ....ooceeeeieiiiiiiiieen s e [ (36,159,609) | 901399-MY-8 . [NSPV, LLC ....eeveeeeeeiiiieeeeecieees | T e o 194,882,122 |.......... 194,882, 122
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CHURCHILL CFO 2022-1 LTD. - Class A
57629"NHO .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininniniis Joviiiiieee e feeeeiiiis 8,000,000 |........c... 8,000,000 | 04/10/2023 ..... 04/10/2053 ..... cleared ....oceeviiiiiiiiieciies e [ 171435-AA-8 . Revolver ........coooiivieireeiiiiieees [T i e 8,000,000 |-..eevvennns 8,000,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceveeriiiiiinnnnnnns foevenes 190,000,000 |........... 22,460,000 |.......... (12,324,243) [ 04/10/2023 ..... 04/10/2053 ..... cleared ....ooceeeeieiiiiiiiieen s e [ (34,865,705) | 75000L-AL-0 . [Rad CLO 16 Ltd-RAD 2022-16A AR .. |1 ..ooociiiriiiiiiiiiieiiiiis o 22,460,000 |........... 22,541,462
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Carlyle Aviation Runway PDP Fund LP
57629"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 94,976,968 |........... 94,976,968 | 04/10/2023 ..... 04/10/2053 ..... cleared ....ocueeiiiiiiiiiecies e [ 14308@-WM-7 . |- Revolving Promissary Note ........ |1 .oooiiiiiiiiiiiiiiiiiiis o 94,976,968 |........... 94,976,968
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME LMF 2023-1, LLC - Class A Term
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 54,000,000 |........... 53,970,133 | 04/10/2023 ..... 04/10/2053 ..... cleared ....oceeviiiiiiiiieciies e [ 50207M-AA-5 . JLONS ...eeeeriuiiiiieeriiiiieeeeeeeee [T [ 54,000,000 |........... 53,970,133
PCRED Il HOLDING | LLC, PCRED II
HOLDING | OFFSHORE LP and PCRED |1
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HOLDCO ARGUS S.A R.L.,-Term Loan
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 22,759,481 |........... 25,690,877 [04/10/2023 ..... 04/10/2053 ..... cleared ....oceeviiiiiiiiieciies e [ 69324Z-M0-6 . [Series 2022-2 .......ccoeeeeeerieiinnnes [ 1 oo [ 22,759,481 |........... 25,690,877
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Credit Solutions Master Fund |
57629*NM9 ... ABS Bank Loans and Corporate Bonds ... 100,000,000 |... ..30,383,911 |........... 11,965,898 [04/10/2023 ..... 04/10/2053 ..... cleared .. (18,418,013)| 67098#-M1-7 . [SPV, L.P. - Fund | Revolver ........ ...30,383,911 ...30,383,911
PCRED Il HOLDING | LLC, PCRED II
HOLDING | OFFSHORE LP and PCRED |1
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HOLDCO ARGUS S.A R.L.,-Term Loan
57629*NM9 ... ABS Bank Loans and Corporate Bonds .. 42,242,623 |...........47,683,426 [04/10/2023 ..... 04/10/2053 ..... cleared 69324Z-M0-6 . [Series 2022-2 .. ... 42,242,623 ...47,683,426
Evergreen Basket of Long Fixed Rate Interest Rate Swap - Elmwood CLO VI1
576299 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooviiiiiiiiiniiiiii Joviiiiiee e feeeeeis 50,000,000 |........... 50,206,750 (04/10/2023 ..... 04/10/2053 ..... cleared ....occeviieiiiiiiecins e [ 29003E-AS-4 . AR oeiiiiiiiie e [ T e 50,000,000 |........... 50,206,750
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57629"NL1 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |......... (17,488,391) [ 04/10/2023 ..... 04/10/2053 ..... cleared 87251P-AJ-6 . | TCW CLO 2023-2 Ltd-TCW 2023-2A D1 ...10,000,000 ...10,100,580
Evergreen Basket of Long Fixed Rate Interest Rate Swap
57629"\L1 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccceoiiiceiiiiiiiiis |oosiiiiiiesiiiiiiieeees foeeeeiieis 20,000,000 |........... 20,072,540 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccoeeeieiiiiiiiiieiiiiiiins e | 75009L-AL-0 . |Rad CLO 16 Ltd-RAD 2022-16A ATR .. |1 ..ccooeeiiiiinnnneniiiiiiiee foeeennnee 20,000,000 |........... 20,072,540




STATEMENT AS OF JUNE 30, 2025 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

6€°G0IS

1 2 3 4 5 6 7 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 Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Description Value Fair Value CuUsIP Description Description Value Fair Value
PCRED |1 HOLDING | LLC, PCRED I1
HOLDING | OFFSHORE LP and PCRED |1
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HOLDCO ARGUS S.A R.L.,-Term Loan
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 5,033,826 |............ 5,682,177 |04/10/2023 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 69324Z-M0-6 . [Series 20222 ........ccoeevveeeiinnnnns [T oo e 5,033,826 |............ 5,682,177
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 10,000,000 |........... 10,008,190 | 04/10/2023 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 12511A-AC-8 . [ CBAM Ltd-CBAM 2020-13A BT ......cco. [T cooiiiiiiiiiiiiiiienneciins o 10,000,000 |........... 10,008, 190
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME TICP CLO VI 2016-2 Ltd-TICP 2016-6A
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 10,000,000 |........... 10,012,350 |04/10/2023 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 87246M-AU-6 . PBR2 .......eoviiiiiiiiiiiniiiiiineeeen [T [ 10,000,000 |........... 10,012,350
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ECMC Group Student Loan -ECMC 2021-
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 10,900,000 |............ 9,969,754 | 04/10/2023 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 26833R-AC-2 . |TAB oo [T [ 10,900,000 |.....cceen.n 9,969,754
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE CIFC Funding 2021-11-CIFC 2021-2A B
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 10,000,000 |........... 10,008,830 | 04/10/2023 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 12563Y-AC-3 . [ceeeeeeiiieieee e [ T o 10,000,000 |........... 10,008,830
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Golub Capital Partners C-GOCAP
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 12,000,000 |........... 12,259,968 (04/10/2023 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 381742-Ad-4 . J2019-42RA DR ...oooiniriieneiiiiiieenes [ 2 i [ 12,000,000 |........... 12,259,968
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2023-
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuiiiininiiins foovininiiiiiiiiinenens foneiiinns 11,750,000 |........... 11,751,034 |04/10/2023 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 067934-AG-4 . |ITA C eevvveeeeeiiiiiiecciiiieceeeein [ 2 i [ 11,750,000 |........... 11,751,034
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovininnniiiiiiiienens foneiiinns 11,000,000 |........... 11,103,840 |04/10/2023 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 000842-AJ-3 . | ABPCI DIRECT LENDING FUND CLO LTD |2 ..eevveriiiniiiinnniiiiiinnens foreeiiens 11,000,000 |........... 11,103,840
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2023-
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 11,000,000 |........... 11,137,346 |04/10/2023 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 06763K-Ad-8 . |IA C e [ 2 i [ 11,000,000 |........... 11,137,346
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2018-
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 11,001,331 |........... 11,089,296 |04/10/2023 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 64034A-AD-5 . [BA B ..ceiiiiiiiiiiieeeeeiieeeeeen [T [ 11,001,331 |........... 11,089,296
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CHURCHILL CFO 2022-1 LTD. - Class A
57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 20,000,000 |........... 20,000,000 |04/10/2023 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 171435-AA-8 . Revolver .....ccoovvvvinveeenneiiiiins [ 1o o 20,000,000 |........... 20,000,000
Evergreen Basket of Floating Interest Rate Swap - SOFR CVE United States Treasury N-UNSECURED
57629*NS6 ... Corporate Bonds ... ...182,236,562 |..........144,737,295 [08/07/2023 ..... cleared 912810-7G-3 . 182,236,562 |.......... 140,321,410
Evergreen Basket Interest Rate Swap
57620"NS6 .......... Corporate Bonds .......ceeevvvvvices |1 i | [ 98,608,100 |......... 100,678,870 |08/07/2023 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 53950U-AA-0 . |NG-1A Class A Asset Backed Notes .. [1 ....ccoooviiiiiiniiiiiiiinns o 98,608,100 |......... 100,678,870
Evergreen Basket Interest Rate Swap - SOFR CME Loan Asset Issuer LLC - Series 2022]
57629*NS6 ... Corporate Bonds ... ..50,000,000 |...........50,766,223 [08/07/2023 ..... cleared 53946H-AA-6 . |NG-2 Class A Asset Backed Notes ... ...50,000,000 ...50,766,223
Evergreen Basket Interest Ra
57620"NT4 .......... Corporate Bonds .......cceeevvevvic |1 i s 615,000,000 |.......... 283,166,3% |.......... 215,553,266 |08/07/2023 ..... cleared .....ccvveeeiiiiiiiiinciiieies o [ 5,733,159 | 912810-RU-4 . [US TREASURY N/B-UNSECURED .......... |1 ooiiiiiiiiiiiiiiiiiinnneen oo 283,166,3% |......... 209,820,107
Evergreen Basket Interest Rate Swap - SOFR CVE United States Treasury N-UNSECURED
57620"NT4 .......... Corporate Bonds ......cc.eeevvvvviinens |1 i i [ 228,526,988 |.......... 175,964,850 (08/07/2023 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 912810-TG-3 . |-oeerveeeeeeeeiiieeeeeiiieeeeeeeeeee [ 1o [ 228,526,988 |.......... 175,964,850
Evergreen Basket Interest Rate Swap - SOFR CVE United States Treasury N-UNSECURED
57620"NT4 .......... Corporate Bonds .......c.eeevvvvvvnees |1 i i [ 223,956,449 |.......... 172,445,553 (08/07/2023 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 912810-TG-3 . |-oeeereeeeeeeeiiiee e [ 1o [ 223,956,449 |.......... 172,445,553
Evergreen Basket Interest Rate Swap - SOFR CME Loan Asset Issuer LLC - Series 2022
57620"NT4 .......... Corporate Bonds .......ceeevvvvvices |1 i | [ 50,000,000 |........... 50,766,223 | 08/07/2023 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 53946H-AA-6 . |NG-2 Class A Asset Backed Notes ... [1 ...cccoooiiiiiiiniiiiiiiinns o 50,000,000 |........... 50,766,223
17 Capital Fund 5 Partners Fund
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Borrower Limited - Term Loan
57629*NU1 ... ABS Bank Loans and Corporate Bonds |1 .. ...232,992,468 |..........226,137,631 [02/05/2024 ..... cleared 81809#-IN-6 . |[Facility 232,992,468 |.......... 252,043,216
Evergreen Basket of Long Fixed Rate Interest Rate Swap -
57629"NUT .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiineriiii Joviiniiee e feeeeeies 40,160,000 |........... 40,305,660 [02/05/2024 ..... cleared ....oceeviiiiiiiiieciies e [ 75009L-AL-0 . |Rad CLO 16 Ltd-RAD 2022-16A ATR .. [1 ..coeriiiiiiiiiiiiiiiiiiee feeeeeee 40,160,000 |........... 40,305,660
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Station Place Securitiza-SPST 2024-
57620*V9 ... ABS Bank Loans and Corporate Bonds |1 .. ..75,000,000 |...........49,419,097 [02/05/2024 ..... cleared 857931-AA-7 . [T A ... . ...75,000,000 ...75,000,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap
576209 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiineriiii Joviiniiee e feeeeeies 73,000,000 |........... 73,183,887 [02/05/2024 ..... cleared ....oceeviiiiiiiiieciies e [ 482566-AA-2 . | KKR CLO 56 Ltd-KKR 2024-56A A1 ... [1 .ccorriiiiiiiiiiiiiiiiiee [ 73,000,000 |........... 73,183,887
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Pioneers Gate 2024-6 BIZ Issuance
57620°\NV9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiineriiiis Jooviiiiiee e feeeeeies 37,500,000 |........... 37,977,584 | 02/05/2024 ..... cleared ....oceeviiiiiiiiiiecins e [ 72403Z-00-9 . [Confirmation ......cccoueeeerrniiinnnnns [ 1 oo e 37,500,000 |........... 37,977,584
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Palmer Square CLO 2022-5-PLMRS
576209 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 55,000,000 |........... 55,135,355 |02/05/2024 ..... cleared ....ocueeiiiiiiiiiecies e [ B9702M-AL-1 . [2022-5A ATR ....eeeeeieiiiiiieeeeeee [ 1 [ 55,000,000 |[........... 55,135,355
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Loan Partners CL-BABSN LP-
576209 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii fooviiiiiec e feeeeiies 20,000,000 |........... 20,003,000 (02/05/2024 ..... cleared ....occeeviiiiiiiiiecies e [ 06764A-AE-0 . JAA B ..eeeeeieeiiiiiee e [T e 20,000,000 |........... 20,003,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Wellfleet CLO 2018-2 Ltd-WELF 2018-
576209 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininniniis Jooviiiiieceieiieeees feeeeiiiis 9,000,000 |............ 9,000,783 |02/05/2024 ..... cleared ....oceeviiiiiiiiiecies e [ 94949-AL-9 . J2A AR . [T e 9,000,000 |-..eeveennns 9,000,783
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME LMF 2023-1, LLC - Class A Term
576209 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviiiiiiininninii Joviiinieee e feeeeiiis 5,000,000 |............ 4,997,234 102/05/2024 ..... cleared .....ccceevieeiiiiiiieeees 50207M-AA-5 . JLONS ...eeeeriiiiirieerieiiieeeeeeeee [T e 5,000,000 |-..eevvennns 4,997,234
57629%PW5 ... Sovereign Bond of Indonesia ........ ..15,103,650 |........... 11,427,391 [12/20/2024 ..... 5 Yr Credit Default Swap 912810-RU-4 . | US TREASURY N/B-UNSECURED ... .. ... 14,903,494 ... 11,043,164
57629*PH5 ... Sovereign Bond of Indonesia ........ ..35,981,616 |...........27,028,688 [12/20/2024 ..... 5 Yr Credit Default Swap 912810-RV-2 . | US TREASURY N/B-UNSECURED ... ...35,981,616 ...27,028,688
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Jamestown CLO XV Ltd-JTWN 2020-15A

57620%PM7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 300,000,000 |......... 100,000,000 |........... 99,549,605 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiiiiiiiiiiiiciiiiees o [ (512,195) [ 47050E-AN-9 . |ATR ..oooiiiiiiiiiiiiiiiiiiecciiieeeees [T e 100,000,000 |......... 100,061,800
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Wind River 2022-2 CLO Lt-WINDR

57620%PM7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiniiininins |oovniiiiiniiiiiiiennns e 100,000,000 |......... 100,011,800 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 97315D-A0-0 . J2022-2A ATR ..evvviiiiiiiiiiieeeies [ 1o [ 100,000,000 |......... 100,011,800
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2024-111-BABSN

57620%PM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 90,000,000 |........... 90,191,340 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 067924-AC-4 . J2024-3A A ...oooiiiiiiiiiiiiiieeneee [T [ 90,000,000 |........... 90, 191,340
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Marble Point CLO XIX Ltd-MP19 2020-

57620%PM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 20,000,000 |........... 20,004,760 (12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 56607K-AL-8 . [BA AR ..eeeeeiiiiiiiieeeeiiieeeeeeene [T e 20,000,000 |........... 20,004,760
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Marble Point CLO XIX Ltd-MP19 2020-

57620%PN5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 300,000,000 |........... 60,000,000 |........... 59,161,556 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveieiiiiiiiiincciiees o [ (852,724) [ 56607K-AL-8 . [BA AR ..eeeveeiiiniieieceiiiiineeeeeenns [ 1 [ 60,000,000 |........... 60,014,280
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

57620%PN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiiins foovininniiiiiiiieneens foneiiinns 80,000,000 |........... 80,011,840 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 00177G-AL-5 . | AMNC CLO 25 Ltd-AMNMC 2022-25A ATR [ 1 ...eevevriiiiiiiiniiiiiiiiee fereeeis 80,000,000 |........... 80,011,840
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Ares Direct Lending CLO -ARESDL

57620%PN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovinninniiiiiiiinenees foneiiinns 80,000,000 |........... 80,459,520 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 04020R-AA-6 . [2024-TA A ..eoveriiiiiiiiiiieiiieenens [T [ 80,000,000 |........... 80,459,520
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Whitebox Clo | Ltd-WBOX 2019-1A

57620%PN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 70,090,000 |........... 70,114,041 (12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 96467F-AU-4 . JATRR ..eveeiiiiiiiencieeeen [T [ 70,090,000 |........... 70,114,041
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2024-111-BABSN

57620%PN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 20,000,000 |........... 20,060,120 (12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 067924-AE-0 . [2024-3A B .......cccvvriiiiiiiiiieneeen [T [ 20,000,000 |........... 20,060, 120
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2024-111-BABSN

57629%PP0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 300,000,000 |........... 50,000,000 |........... 52,912,029 | 12/27/2024 ..... 12/27/2054 ... cleared .....ccovveiiiiiiiiiiiiciiiees o e 2,761,729 [067924-AE-0 . [2024-3A B .....ccevvvviiiiiiiiiineenien | 1 | 50,000,000 |[........... 50,150,300
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Bain Capital Credit CLO -BCC 2020-

57629%PP0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinninnciiiiiinenens feneiiiins 68,000,000 |........... 68,156,400 (12/27/2024 ..... 12/27/2054 ... cleared .....ccovveviiiiiiiiiiiciies o [ 05684D-AN-3 . [TA ATR ..eoeviiiiiiiiiciiiiiieeeeeeen [T [ 68,000,000 |........... 68,156,400
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

57629%PP0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 66,505,943 |........... 66,499,069 | 12/27/2024 ..... 12/27/2054 ... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 037986-AA-4 . | Apidos CLO-APID 2024-1A A1 .....ooo [ 1 coiiiiiiiiiiien [ 66,505,943 |........... 66,499,069
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Crestline Denali CLO XVI-DEN17

57629%PP0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 41,516,080 |........... 41,508,909 | 12/27/2024 ..... 12/27/2054 ... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 22616T-AN-6 . [2018-1A ARR ....oovnnviiinniiiiieenees [T e 41,516,050 |........... 41,508,909
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Diameter Capital Clo 1 L-DCLO 2021-

57629*PP0 ... ABS Bank Loans and Corporate Bonds |1 .. ..60,875,000 |...........61,040,276 [12/27/2024 ..... 12/27/2054 ... cleared 25255D-AL-4 . ...60,875,000 ...61,040,276
Evergreen Basket of Long Fixed Rate Interest Rate Swap - Wellfleet

57629%PP0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 17,300,000 |........... 17,301,506 | 12/27/2024 ..... 12/27/2054 ... cleared .....ccovveviiiiiiiiiiiciies o [ 949490-AL-9 . J2A AR .o [T [ 17,300,000 |........... 17,301,505
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2024-V-BABSN 2024-

57629*PQ8 ... ABS Bank Loans and Corporate Bonds |1 .. ..60,000,000 |...........62,735,300 (12/27/2024 ..... 12/27/2054 ... cleared 06763Y-AG-4 . [5A B .. ...60,000,000 ...60,130,740
Evergreen Basket of Long Fixed Rate Interest Rate Swap Dryden

57629*PQ8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foovininniiiiiiiieenens feneiiinns 60,000,000 |........... 60,030,000 | 12/27/2024 ..... 12/27/2054 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 262450-B0-5 . [2016-43A AR3 ......oooiiiiiiiiiiiiiinn [T [ 60,000,000 |........... 60,030,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HPS Private Credit CLO 2-HPSPR

57629*PQ8 ... ABS Bank Loans and Corporate Bonds |1 .. ..54,550,000 |........... 54,655,445 [12/27/2024 ..... 12/27/2054 ... cleared 404430-AA-1 . [2024-2A A ... ...54,550,000 ... 54,655,445
Evergreen Basket of Long Fixed Rate Interest Ra Whi tebox CLO

57629*PQ8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 52,000,000 |........... 52,025,740 | 12/27/2024 ..... 12/27/2054 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 96467H-AL-0 . JATR ..o [T [ 52,000,000 |........... 52,025,740
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Wellfleet CLO 2024-1 Ltd-WELF 2024-

57629*PQ8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 50,000,000 |........... 50,163,450 | 12/27/2024 ..... 12/27/2054 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 94951A-AA-7 . A AT Lo [T [ 50,000,000 |........... 50, 163,450
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Silver Point Clo 5 Ltd-SPCLO 2024-

57629*PQ8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 30,000,000 |........... 30,053,190 | 12/27/2024 ..... 12/27/2054 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 82809B-AA-4 . JBA A1 v [T [ 30,000,000 [........... 30,053, 190
Evergreen basket of USD Fixed Rate NRM Cabin Intermediate # Senior

57620°NW7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiinniniiiiss fooinnnnnns 14,076,720 |........... 13,475,860 |........... 13,406,687 |02/12/2024 ..... 07/31/2033 ..... CUPTenCY SWap ...eeeeveeeeevneeneeniis feeneiiiiinnns 233,670 |.vveeeeennnes (70,319)|630028-AA-2 . [Secured Note .........ccccoeeerreviicis |1 i o 13,242,190 |........... 13,477,007
Evergreen basket of USD Fixed Rate NSG UK Enterprises Limit Senior

57620"NX5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivviiiniiiins foeinnnnnns 23,479,400 |........... 18,210,197 |........... 20,874,498 | 04/17/2024 ..... 04/17/2031 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,074,520) |........... (1,986,525) [ G6369#-AB-7 . [Note Series B ........cccccvvviiinnnns |2 ciiiiiiiiiiiiiiciiieeecees | 20,284,717 | 22,861,023
Evergreen basket of USD Fixed Rate UMICORE SA Senior Sustainability-

57620"NY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiininiins fooinnnnnns 19,163,170 |........... 15,219,642 |........... 16,725,725 (07/18/2024 ..... 07/18/2031 ..... CUrrency SWap ......oceeeecueeeneennis foeeeiiinnns (1,690,350) |........... (1,541,484) [BI5508-AP-6 . |linked Notes .........ccccvvrriiiinnnns |2 ciiiiiiiiiiiiiiiiiieeccces | 16,909,992 |........... 18,267,210
Evergreen basket of USD Fixed Rate

57620"NZ0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiniiiiins fooinnnnnns 10,870,000 |............ 8,644,148 |............ 9,490,347 | 04/30/2024 ..... 04/30/2034 ..... CUrrency SWap .....eeeeevcveeeeeeiiins foeviiinnnnnns (906,000)|.....cvvenns (800,658)| 40637C-E*-7 . [Halma plc Senior Note Series B ... |2 ..cccoveiiiiiiiiiiiiiniiiiins foeiiiienns 9,550,148 |........... 10,291,004
Evergreen basket of USD Fixed Rate

57620%PA3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieinniiins foeinnnnnns 33,862,500 |........... 29,931,881 |........... 33,802,919 | 05/07/2024 ..... 05/07/2034 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (3,231,900)|........... (2,960,491) [ T3420#-AE-1 . | CRIF SpA Senior Unsecured Notes ... |2 ......ccoceviiiiiinninnnninins Joeeeinnnns 33,163,781 |........... 36,763,410
Evergreen basket of USD Fixed Rate

57629*PB1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivviiiniiiins foeinnnnnns 53,350,000 |........... 41,516,908 |........... 47,190,806 (07/16/2024 ..... 07/16/2034 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (5,530,000)........... (4,305,197) (BGS2B5-WN-1 . | LAURENT-PERRIER SA EURO NOTE ...... |2 .oooiiiiiiiiiiiiiiiineeeeins Joeeeininns 47,046,908 |........... 51,496,003
Evergreen basket of USD Fixed Rate Acciona Financiacion Fil Green Gtd

57629*PC9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiinniiins fooinnnnnns 51,360,000 |........... 40,316,957 |........... 45,465,623 |05/08/2024 ..... 05/08/2031 ..... CUrrency SWap ......oceeeecuveeeeeenis feeeeeinnns (5,164,800)|........... (4,739,214)| E1000#-AE-9 . [Senior Secured Note Series E ....... |2 ..ccooeriiiiiinininnniiiinns fovninenns 45,481,757 |........... 50,204,837
Evergreen basket of USD Fixed Rate

57620%PD7 .......... ABS Bank Loans and Corporate Bonds |27 ..........ccoccvvvieeiiiinnns foonnnnnnnns 75,820,800 |........... 59,442,213 |........... 65,349,795 |05/13/2024 ..... 05/14/2034 ..... CUrrency SWap ......oeeevecuveeeenenis foeeeiiinnns (7,082,240) |........... (6,197,196) | F9863#-AA-5 . | XPFIBRE GROUPE EURO SER A3 SRNT . [2 ..oooveiiiiiiiiiiiiiiiiienens fereeeees 66,524,453 |........... 71,546,992
Evergreen basket of USD Fixed Rate Holman Leasing Ltd Senior

57629*PE5 .......... ABS Bank Loans and Corporate Bonds |27 ........ccoccvevviiiiiiinns |oovinnnnnns 73,300,500 |........... 67,096,092 |........... 73,921,686 [05/23/2024 ... 05/15/2029 ..... CUrrency SWap ......oeooieccveeeieeiiies |oveeiinnns (6,967,350)]........... (6,216,755) | G4640#-AA-5 . |Guaranteed Notes ........ccccoeevinns |2 tiiiiiiiiinniiiiiiiiiiieiiiis |oeeeiinns 74,083,442 |........... 80, 138,441
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SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Evergreen basket of USD Fixed Rate

57620%PF2 .......... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvvvniriiinnns foeinnnnnnns 24,345,930 |........... 19,170,473 |........... 21,742,013 | 06/11/2024 ..... 06/11/2029 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,085,570)|........... (2,130, 111) | K7802#-BH-1 . | Royal Greenland A/S Senior Note ... [2 ......cooviiriiiiiiiiiiiinnnnns foeeenins 21,256,043 |........... 23,872,124
Evergreen basket of USD Fixed Rate HGIT PROPERTIES LP Guaranteed

57629*PGO .......... ABS Bank Loans and Corporate Bonds |27 ..........ccoccvvevniiiiinnns fooinnnnnnns 19,512,000 |........... 15,562,976 |........... 17,454,127 (07/02/2024 ..... 07/02/2029 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (1,684,800)|........... (1,719,059) [ 40495%-AB-4 . [Senior Notes .........cccccevvvviviennns |2 ciiiiiiiiiiiiiiiiiiiieeecees | 17,237,776 |........... 19,173,187
Evergreen basket of USD Fixed Rate MULLEN GROUP LTD Senior Secured

57620*PHB .......... ABS Bank Loans and Corporate Bonds |27 ..........ccoccvvvevneeiinnns foovnnnnnns 29,239,766 |........... 27,343,525 |........... 27,576,654 |07/10/2024 ..... 07/10/2034 ..... CUTrency SWap ....eeeeeevecuveeeeeeenins [oereiininnns (144,234) ............. (633,560) [ C58648-AN-9 . [Notes .........ccovuevieriiiiininneniiiiins [2 i [ 27,487,759 |........... 28,210,214
Evergreen basket of USD Fixed Rate RIVERSIDE GROUP LTD Senior Secured

57620*PJ4 .......... ABS Bank Loans and Corporate Bonds |17 .......ccccooeviiuiiinnnniiis fooinnnnnns 95,250,000 |........... 78,875,044 |........... 86,724,205 | 07/02/2024 ..... 07/02/2027 ..... CUrrency SWap ......oeeevecuveeeeeinins foeeeiiinnns (7,857,500) |........... (7,512,975) [ G7590#-AH-3 . INotes .......ccceverrviirveenneniiinnnnns | 1 s 86,532,544 |........... 94,237,179
Evergreen basket of USD Fixed Rate WERELDHAVE NV Senior Unsecured

57620%PK1 .......... ABS Bank Loans and Corporate Bonds |27 ..........ccoccvvevniiiiinnns fooinnnnnns 16,365,000 |........... 13,098,805 |........... 14,335,589 | 08/28/2024 ..... 08/28/2027 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,299,000) |........... (1,460,892) [N7334#-AZ-6 . INotes ........ccccerriiireniieiiiiinnnnns |2 ciiiiiiiiiicciiieeecees | 14,397,805 |........... 15,796,481
Evergreen basket of USD Fixed Rate WERELDHAVE NV Senior Unsecured

57620%PL9 .......... ABS Bank Loans and Corporate Bonds |27 .........ccccccvvevneeiiinnns fooinnnnnns 27,275,000 |........... 25,057,500 |........... 27,484,102 | 08/28/2024 ..... 08/28/2029 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (2,165,000)|........... (2,510,372) [N7334#-BA-0 . [Notes .......cccevvrriiiuvenieeriiiinnnnns |2 i | 27,222,500 |....oeeeenn 29,994,474
Evergreen basket of USD Fixed Rate Magna Housing Limited Senior

57620%QW4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiniiniiiies fooinnnnnns 21,891,360 |........... 19,114,230 |........... 11,457,648 |01/10/2025 ..... 10/05/2063 ..... CUrrency SWap ......eeeeeecuveeeeennins feeeeiiinnns (2,394,810)........... (1,360,267) | G5744#-AB-5 . [Secured Notes (Delayed Tranche) ... [1 ..ccoooriiiiiiiiiiniiiiiiins foennns 21,509,040 |........... 12,817,915
Evergreen basket of USD Fixed Rate Duchy of Lancaster Senior Note

57620%QV6 .......... ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiiiviinnnniis feinnnnnns 12,212,000 |........... 10,866,000 |............ 6,609,167 |01/14/2025 ..... 04/11/2083 ..... CUrrency SWap ......oeeevecuveeeeeinins foeeeiiinnns (1,509,000) |....cvvnnnnn (819,035) [ G2034#-AC-9 . [Series B .....ccceevreeiviuvieenniiiiinins [2 i feee 12,375,000 |............ 7,428,202
Evergreen basket of USD Fixed Rate Newlon Housing Trust Senior Secured

57620%QU8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiiniiins fooinnnnnns 30,532,500 |........... 27,090,000 |........... 20,548,758 | 01/14/2025 ..... 05/30/2048 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (3,770,000) |........... (2,621,080) | G6462*-AK-7 . [Sustainable Notes ..........ccccccoees [2 cviiiiiiiiiiiiiiiiiiin [ 30,860,000 |........... 23,169,837
Evergreen basket of USD Fixed Rate AUTOPISTA DEL SOL CONCESIONARIA

57620%QT1 .......... ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiiiiinnnniis fooinnnnnns 19,149,028 |........... 18,215,208 |........... 17,531,994 (01/16/2025 ..... 12/31/2045 ... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (2,748,326) ........... (2,158,744) [E7827*-AA-9 . [EURO SECD SR NT ...oovvvviiiieiiinens | 1 | 20,963,534 |........... 19,690,739
Evergreen basket of USD Fixed Rate Autostrada A3 Salerno-Na Senior

57629%QS3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniiniiiss foeinnnnnns 51,505,000 |........... 49,240,000 |........... 41,429,807 |01/16/2025 ..... 01/19/2045 ..... CUrrency SWap ......eeeeeecuveeeeennins feeeeiiinnns (7,375,000)........... (5,016,451)[05334Z-TT-5 . [Secured Notes .......cccovvvuveernennns |2 coiiiiiiiiiiiciiiiieeecees | 56,615,000 [........... 46,446,258
Evergreen basket of USD Fixed Rate SSP GROUP PLC Senior Unsecured

57620%QR5 .......... ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiiiviinnnniis feinnnnnns 37,177,400 |........... 31,823,420 |........... 37,270,789 (01/30/2025 ..... 01/30/2028 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (5,451,720)........... (5,275,332) | GBAO1*-AR-2 . Notes .......ceevriiiuureineriiiiiniinnins [ 2 i o 37,275,140 |........... 42,546,121
Evergreen basket of USD Fixed Rate Sevenoaks School Foundat Senior

57620%QQ7 .......... ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiiinnnniis foeinnnnnns 21,420,000 |........... 20,405,000 |........... 15,171,193 |01/21/2025 ..... 08/31/2041 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,591,750) |........... (1,652,096) [ G9113*-AA-6 . INote .......cceeverrriiiiiiiieiiiiiiinnes |2 i | 22,996,750 |...oveeennn 16,823,290
Evergreen basket of USD Fixed Rate Air Greenland A/S Senior Unsecured

57629%QP9 .. ABS Bank Loans and Corporate Bonds | 1Z .. 22,054,822 |... .. 19,453,125 |........... 19,006,838 [01/21/2025 ..... 05/11/2037 ..... Currency Swap ..(3,146,371)).. ..(2,574,960) | K0226#-AE-2 . ... 22,599,496 ...21,581,799
Evergreen basket of USD Fixed Rate

57620%QN4 .......... ABS Bank Loans and Corporate Bonds |17 ......ccccovvviiiiiinnnniiis fooiinnnnnns 58,588,883 |........... 63,805,509 |........... 49,786,701 01/23/2025 ..... 06/30/2042 ..... CUrrency SWap ......ocooeecvveeneninins foeeeeiinnns (2,851,382)........... (2,914,330) | Q88068-AA-7 . [Notes .......coeeriiiuueeiieriiiiiniinnins [ 2 coiiiiiiieciiiieee e o 66,656,890 |........... 52,701,032
Evergreen basket of USD Fixed Rate UMV Global Foods Company Senior

57629%QM6 ... ABS Bank Loans and Corporate Bonds |2 .. 26,252,250 |... ..25,545,090 |........... 21,033,324 01/23/2025 ..... 01/31/2034 ..... Currency Swap ..(2,973,480) .. ..(2,086,427) | G9162¢-AA-2 . [Unsecured Notes .. ...28,518,570 ...23,119,751
Evergreen basket of USD Fixed Rate SSP Financing Limite

57620%QL8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiinniiiins foeinnnnnns 12,329,000 |........... 10,980,843 |........... 10,648,106 | 01/24/2025 ..... 10/15/2028 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,392,000)|........... (1,272,341)[G8401*-AJ-0 . Note Series E .......ccceevvvviinnnnns |2 civiiiiiiiiiiciiiiieeecces | 12,372,843 |........... 11,920,447
Evergreen basket of USD Fixed Rate Nor thern Courier Pipelin Senior

57629%QK0 ... ABS Bank Loans and Corporate Bonds |1 .. 24,511,646 |... ..25,549,060 |... .. 23,424,322 | 01/24/2025 ... 06/30/2042 ... Currency Swap ..(1,357,941)).. (789,961) | 66509C-AC-4 . [Secured Notes .. ...26,907,001 ... 24,214,283
Evergreen basket of USD Fixed Rate Axium Solarlights Holdco

57629%QJ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiniiiiins fooinnnnnns 39,861,907 |........... 45,144,082 |........... 41,851,715 (01/27/2025 ..... 04/30/2034 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,170,275) |........... (1,534,975) | C0555*-AA-4 . [Secured .........oooovvvuieeniiniiiiiens |2 ciiiiiiinciiiiieeneeeiiees o 47,314,357 |........... 43,386,691
Evergreen basket of USD Fixed Rate Victoria International C Senior

57620%QH7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiininiins fooinnnnnns 42,5%,798 |...covveeen 45,979,545 |........... 38,623,268 |01/28/2025 ..... 03/31/2039 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,923,901)|........... (1,982,671)|09396*-AA-3 . [Secured Notes .........ccccoevvvunennns [2 cviiiiiiiiiiiiiiiii foes 47,903,446 |........... 40,605,939
Evergreen basket of USD Fixed Rate Air Greenland A/S Senior Unsecured

57629%QG9 .......... ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiiiiiinnniiis feinnnnnns 11,840,885 |........... 10,486,280 |........... 10,770,572 |01/30/2025 ..... 05/11/2032 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,528,172)........... (1,369,018) | K0226#-AC-6 . [Notes ..........ccoerirriiiiunnnnneniiiins [2 i feees 12,014,453 |........... 12,139,590
Evergreen basket of USD Fixed Rate Grand Renewable Solar, L Senior

57620%QF1 .......... ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiiinnniiiis fooinnnnnns 17,008,028 |........... 18,265,358 |........... 16,879,140 |01/31/2025 ..... 01/31/203 ..... CUPrency SWap ....eeeeevvvveeeeeeiiins foeeiiiinnnnns (991,189) [..vvvennnnne (660,451)| 386435-AB~7 . [Secured .........covveviiuvviiieniiiiinns |2 coiiiiiiiee e [ 19,256,547 |........... 17,539,592
Evergreen basket of USD Fixed Rate Remy Cointreau SA-SENIOR UNSECURED

57620%QE4 .......... ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiiinnniiiis fooinnnnnns 10,421,000 |............ 9,203,000 |........... 11,223,286 (01/31/2025 ..... 09/28/2030 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (1,385,000)|........... (1,357,925) | FT725A-A0-3 . [ceeeeeeeiiiiieiieiiiieeceiiiieeceeii | 2 e o 10,558,000 |........... 12,581,211
Evergreen basket of USD Fixed Rate L'Isolante K-Flex SpA Senior

57629%QD6 ... ABS Bank Loans and Corporate Bonds |1Z ... 41,680,000 |... ..50,101,000 |........... 53,035,542 (01/31/2025 ..... 12/06/2029 ..... Currency Swap ..(5,424,000)|.. ..(5,387,285) | T6340*-AB-1 . [Unsecured Notes .. ...55,525,000 ...58,422,827
Evergreen basket of USD Fixed Rate Colliers Internationa

57629%QC8 .......... ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiiiiinnnniis fooinnnnnns 30,024,000 |........... 29,390,400 |....ovvens 26,597,436 | 02/03/2025 ..... 10/07/2031 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (3,890,880)|........... (3,040,682) [ G22708-AB-6 . [Unsecured Notes ...........cccccvvviies |2 ciiiiiiiiiiiiiiiiiiiineecees | 33,281,280 |........... 29,638,119
Evergreen basket of USD Fixed Rate Spark Roads NEL Finance Pty Limited

57629%QB0 .......... ABS Bank Loans and Corporate Bonds |17 ......ccccovvviiiiiinnnniiis fooiinnnnnns 37,035,900 |........... 39,910,456 |........... 36,904,538 | 02/03/2025 ..... 12/23/2052 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,001,780)|........... (2,139,082) [ G8710%-AA-4 . |..eveeeeeeeiiiiieeeeiiiie e | 2 e [ 41,912,236 |........... 39,043,620
Evergreen basket of USD Fixed Rate Colliers International G Senior

57620%QA2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivviiiniiiins foeinnnnnns 35,247,800 |........... 34,465,800 |........... 34,306,138 | 02/04/2025 ..... 05/30/2028 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (4,790,600)|........... (4,441,363) | G22708-AA-8 . [UNSECUTE ...evvvveereeiiiiienereiiiiiies [ 2 e [oiiiieees 39,256,400 |........... 38,747,501
Evergreen basket of USD Fixed Rate Peyto Exploration & Deve Senior

57629*PZ8 .......... ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiviinnnniiis feinnnnnns 34,430,519 |........... 37,468,276 |........... 34,796,310 | 02/04/2025 ..... 01/02/2028 ..... CUrrency SWap ......eeeeeecvveeneeenins foeeeiinnns (2,299,481) ... (1,857,827)| 717046-08-3 . [Unsecure ...........cccceeeveeiviunnnnnes [2 cvviiiiiiiiiiiieciiiieeeen foeeeiins 39,767,756 |........... 36,654, 137

CANDO RAIL AND TERMINALS 4.4%

Evergreen basket of USD Fixed Rate Senior Secured Bond due February

57629*PY1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiinnieniiis |ooiiinnnss 12,496,151 |............ 5,279,905 |............ 5,852,348 |02/19/2025 ..... 02/15/2033 ..... CUITency SWap ........ooocceeeeeeieiies |ooeieinnnas (621,601))............. (123,845) [ C2100*-AB-8 . 2033 .........ccceeeeeeriiiiinnneenesiiene [T i o, 5,901,506 |............ 5,976,193
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STATEMENT AS OF JUNE 30, 2025 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
CANDO RAIL AND TERMINALS 4.4%
Evergreen basket of USD Fixed Rate Senior Secured Bond due February
57629*PR6 . ... |ABS Bank Loans and Corporate Bonds |1 .. 52,706,500 ... ..2,763,536 |............ 2,259,155 |04/30/2025 ..... 04/30/2030 ..... Currency Swap ..(3,137,970)|.. ...(8,717,037)| C2100*-AB-8 . [2033 .. ....5,901,506 ....5,976,193
Need to File with |Evergreen basket of USD Fixed Rate KONINKLIJKE VOPAK NV Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cceoeeiiiiiiiinnnniis Jooiiinnes 62,524,000 |........... 56,805,200 |........... 61,921,766 [06/20/2025 ..... 06/20/2034 ..... CUPTENCY SWap ...eeeeeereecuenreaeeains feeeeeeinns (5,776,800)|........... (6,303,634) [N42818-CT-0 . |Unsecured Notes 2034 EUR ........cccc. |2 coeeiiiiiiiieiiiiiiiieecees oo 62,582,000 |........... 68,225,400
Need to File with |Evergreen basket of USD Fixed Rate KONINKLIJKE VOPAK NV Senior
the NAIC ... ... |ABS Bank Loans and Corporate Bonds | 1Z .. 34,603,800 ... ..31,438,740 |........... 34,500,596 [06/20/2025 ..... 06/20/2031 ..... Currency Swap ..(3,197,160) .. ..(3,258,634) | N42816-CS-2 . [Unsecured Notes 2031 ELR .. ... 34,635,900 ...37,759,230
Need to File with |Evergreen basket of USD Fixed Rate KONINKLIJKE VOPAK NV Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cceoeeiiiiiiiinnnniis fooiiinnes 17,248,000 |........... 15,670,400 |........... 17,133,014 |06/20/2025 ..... 06/20/2032 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (1,593,600)........... (1,687,786) | N42818-CY-9 . [Subordinated Notes 2032 EUR ......... |2 coccoeeiiiiiiiiiiiiiiieiiins o 17,264,000 |........... 18,820,800
Need to File wit Evergreen basket of USD Fixed Rate KONINKLIJKE VOPAK NV Senior
the NAIC ... ... |ABS Bank Loans and Corporate Bonds | 1Z .. 18,326,000 |... ..16,649,800 |........... 18,244,611 [06/20/2025 ..... 06/20/2030 ..... Currency Swap ..(1,693,200)|.. ..(1,752,489) | N42816-CX-1 . [Subordinated Notes 2030 EWR ......... ... 18,343,000 ...19,997,100
Evergreen Basket of Long Fixed Rate Churchill NCPCIF CLO [-CHMML 2024-
57629%PX3 .......... ABS Bank Loans and Corporate Bonds | 1Z .......cceeeeeiiiinincennnns fereies 100,000,000 |........... 26,000,000 |........... 23,715,670 [02/25/2025 ..... 02/26/2027 ..... Treasury Forward ........oocceveeeeenns foevriiiiiiiniiiiiinns foeeeeee (2,319,560) [ 17151P-AA-3 . [2A A ..oeeeeiiiiiiieiiiieeeeeeeieee | 1 s 26,000,000 |........... 26,035,230
Evergreen Basket of Long Fixed Rate
57629%PX3 .......... ABS Bank Loans and Corporate Bonds |17 ......c.eeoeiiiiiiiiiniiiiis foviiieee e feeeeeies 25,000,000 |........... 25,000,000 (02/25/2025 ..... 02/26/2027 ..... Treasury Forward ......ooooceeeeeeenns fooriiiiinnniniiiienes e 03768C-AQ-2 . | Apidos CLO XXX-APID XXXA ATBR ..... [1 .ccomeiiiiiiiiiiiiiiiens [ 25,000,000 |[........... 25,000,000
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
57629%PX3 .......... ABS Bank Loans and Corporate Bonds |17 ......c.eeoviiiiiiiiiniiniis fooviiiiec e feeeeiis 24,970,599 |........... 24,931,795 |02/25/2025 ..... 02/26/2027 ..... Treasury Forward ......oooocceeeeeenns fooriiiiinnniiiiiienes e 06763B-Ad-8 . [2A AR ...ooeiiiiiiiieeeeieieeeeeees [T [ 24,970,599 |........... 24,931,7%
Evergreen Basket of Long Fixed Rate
57629%PX3 .......... ABS Bank Loans and Corporate Bonds |17 .....cc.eooeiiiiiiiiiniiniis fooviiieeeieiiieeeees feeeeiies 25,000,000 |........... 25,056,250 | 02/25/2025 ..... 02/26/2027 ..... Treasury Forward ......oooocceeeeeeens fooriiiiinnniiiiiienns e 74980F-AQ-8 . | RR 8 Ltd-RRAM 2020-8A ATR .......... [ 1 coceeiiiiiiiiiien [ 25,000,000 |........... 25,056,250
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 7 L-DCLO 2024-
57629%PX3 .......... ABS Bank Loans and Corporate Bonds |17 ......c.eeoeiiiiiiiiiniiiiis oo feeeeeies 10,000,000 |........... 10,025,050 |02/25/2025 ..... 02/26/2027 ..... Treasury Forward ......ooooceeeeeeenns fooriiiiinnniiiiiienes e 252550-AA-6 . [TA ATA oo [T [ 10,000,000 |........... 10,025,050
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57629%PV7 .......... Corporate Bonds .........ccceeeeriunnes 1Z e e 250,000,000 |......... 260,692,871 |.......... 272,389,040 |03/26/2025 ..... 03/26/2055 ..... cleared ....occeeeeeeiiiiiiiie s e [ 1,790,725 [ 76116F-AB-3 . | RFCSP PRINCIPAL STRIP ....ooovvrvvin [ 1 oo ot 260,692,871 |.......... 270,598,315
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57629%PU9 .......... Corporate Bonds .........cceeeeriunnes 1Z e e 250,000,000 |......... 260,692,871 |.......... 272,432,889 |03/26/2025 ..... 03/26/2055 ..... cleared ....occeeeieiiiiiiiie s e [ 1,834,574 [ 76116F-AB-3 . | RFCSP PRINCIPAL STRIP ....ooovvrvvicn [T oo et 260,692,871 |.......... 270,598,315
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57629*PT2 .......... Corporate Bonds .........cceeeeriunnes 1Z e e 250,000,000 |......... 260,692,871 |.......... 272,652,137 |03/26/2025 ..... 03/26/2055 ..... cleared ....ooceeeeieiiiiiiiie s e [ 2,053,822 | 76116F-AB-3 . [RFCSP PRINCIPAL STRIP ....eeveeeeeees |1 i s 260,692,871 |.......... 270,598,315
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57629*PS4 .......... Corporate Bonds .........cceeeeiiunnens 1Z e e 250,000,000 |........... 69,785,476 |........... 74,578,609 [03/26/2025 ..... 03/26/2055 ..... cleared ....occeeeeieiiiiiiiie s e [ 2,141,522 | 76116F-AB-3 . [RFCSP PRINCIPAL STRIP .....eovvveeeeis |1 e o 69,785,476 |........... 72,437,087
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57629*PS4 .......... Corporate Bonds .........ccceeeeriunnes 1Z e e e 190,048,216 |......... 198,478,848 |03/26/2025 ..... 03/26/2055 ..... cleared ....ocevviiiiiiiiieceiens e [ 76116F-AC-1 . | RFCSP PRINCIPAL STRIP ...ooovvviins [ 1 i [ 190,048,216 |......... 198,478,848
Need to File with |Evergreen basket of USD Fixed Rate THAMES WATER SUPER SENIO Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cceeeeeiiiiiiiennnnnnis foeviiiinns 2,728,873 |............ 2,482,117 |............ 3,010,997 (04/10/2025 ..... 10/10/2027 ..... CUPTENCY SWaP ...eeeeerrecveereerieins fereiiinnnas (200,929)|............. (228,987) | BGS3BF-QH-8 . |Term Loa ......ceeeervuueeeererniiiieeees [4 i e 2,683,045 |............ 3,239,984
Need to File with |Evergreen basket of USD Fixed Rate BON SECOURS MERCY HEALTH Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cc.eoeeiiiiiiiinenniis fooiiinens 10,080,000 |............ 9,544,500 |........... 10,280,272 |06/05/2025 ..... 10/01/2040 ..... CUPTENCY SWaP ...eeeeerrecuveereereeies [eeeiiinneas (518,400) |......ovvees (306,428) [ 09778P-A8-4 . [Secured Note .......cceeeeeervvvueennees [T oo e 10,062,900 |........... 10,586,700
Need to File with |Evergreen basket of USD Fixed Rate BEANFIELD SECURITIZATION Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cceoeviiiiiiiinnnniis fooiiinnes 43,624,642 |........... 42,062,313 |........... 43,789,983 | 05/30/2025 ..... 06/25/2030 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (1,112,498) ............. (525,508) | BGS3DV-RX-4 . [Secured Note Class A-2 .......cccooee [ 1 ooiiiiiiiiiiie e 43,174,811 |........... 44,315,491
Need to File with |Evergreen basket of USD Fixed Rate BEANFIELD SECURITIZATION Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cceeevviiiiiiincnnennis foeviiiiees 4,369,628 |............ 4,218,495 |............ 4,392,135 | 05/30/2025 ..... 06/25/2030 ..... CUPTENCY SWaP ...eeeeerrecuveereereeies [eeeiiinneas (111,432) [ (53,527)| 073953-AE-1 . [Secured Note Class B .........cccceeen [2 ceveeiiiiiiiiiii e 4,329,928 |.....oeeeen. 4,445,662
Need to File with |Evergreen basket of USD Fixed Rate Club Atletico de Madrid Euro Fac A
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.ooeviiiiiiicnnnniis fooviinees 16,885,779 |........... 17,617,182 |........... 17,059,596 |06/25/2025 ..... 12/15/2083 ..... CUPTENCY SWaP ...eeeeerrecveereerieins fereiiinnnas (633,775)[..eveeeenne (342,765) [ E3075#-AA-3 . LN weeeiiiiiiiiieieeiiiiee e eeieieeeeees [ 2 i feeeeeee 18,250,956 |........... 17,402, 360
Need to File with |Evergreen basket of USD Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cc.eoeeiiiiiiiinenniis fooiiinens 16,301,600 |........... 15,835,840 |........... 16,396,916 |06/24/2025 ..... 06/30/2030 ..... CUPTENCY SWaP ...eeeeerrecuveereereeies [eeeiiinneas (420,320)|....cevee.e (306,544) [ T9263*-AA-0 . | Senior Secured Notes .........cccoeee [2 coveiieiiiiiiiiiiiiiiien e 16,256,160 |........... 16,703,460
Need to File with |Evergreen basket of USD Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ceeovviiiiiiicnnennis foeviiiines 4,216,000 |......ccnneee (37,510) |- 28,261 | 07/09/2025 ..... 07/09/2032 ..... CUPTENCY SWAP ...vvveeeeieiiiiieeeeeis [eeeeeeiiiines (37,510) |- 28,261 | G4622#-AX-7 . |Guaranteed Senior Notes Series A . | ...ooooiiiiiiiiiiiiiiiinniiiis o feeeeeeeeeee s
Need to File with |Evergreen basket of USD Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cceeevviiiiiiincnnennis foeviiiiees 4,080,000 |....oeeernnnnen (36,300) |- 64,286 |07/09/2025 ..... 07/09/2037 ..... CUPTENCY SWAP ...vvveeeeeeiiiiieaeeeeis [eeeereiiinnes (36,300) |- 64,286 | G4622#-AY-5 . |Guaranteed Senior Notes Series B . | .....oooccveiiiiiiiiiiiinniiins o feeeeeeieece s
Need to File with |Evergreen basket of USD Fixed Rate TFORCE HOLDINGS INC - Senior Notes
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. ...6,846,322 |... ...6,784,912 |............ 6,885,173 [06/27/2025 ..... 06/27/2030 ..... Currency Swap ....(58,918) .. ....(22,528) [ C8665*-AV-8 . |Due 2030 .. . ....6,843,830 ....6,907,701
Need to File Evergreen basket of USD Fixed Rate TFORCE HOLDINGS INC. (TFI) - Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cceeooeeiiiiiiecnneniis foeviiiines 4,442,8% |............ 4,402,975 |............ 4,468,476 (06/27/2025 ..... 06/27/2032 ..... CUPTENCY SWAP ...vvveeeeeeiiiiieaeeeeis [eeeereiiinnes (38,284) [ (14,181) [ C8665*-Al-6 . [Notes Due 2032 .........ccccoeeereeriies |2 wiveiiiiiiiiiee e [eeeeiiiens 4,441,209 |............ 4,482,657
PCRED LENDING |11 LLC, PCRED
LENDING |11 SPE | LLC and PCRED
Need to File with [Evergreen Basket of Long Fixed Rate LENDING |11 OFFSHORE LTD - Term Loan|
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cceeeveiiiininceennns foerenee 250,000,000 |......... 163,000,000 |......... 162,200,657 |04/28/2025 ..... 04/29/2026 ..... Treasury Forward ........oocceeeeeenns foeriiiiinineiiiiiinns e (799,343) [ 69324#-MS-6 . [Series 2022-7 .......cccuveeeeevvvnnnnns | 1 i [ 163,000,000 |......... 163,000,000
Need to File with |Evergreen Basket of Long Fixed Rate CRE MMI SUB, LLC - Term Loan Series
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. ..63,351,066 |...........63,351,066 |04/28/2025 ..... 04/29/2026 ..... Treasury Forward .... 126252-0N-9 . [2021-2 .. 1 ...63,351,066 ...63,351,066
Need to File Evergreen Basket of Long Fixed Rate CMFT RE Lending Sul
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......ccccceoiiiiiieeiiiiiiis |ooiiiiineiiiiiiiiieees foeeeiiiis 27,000,000 |........... 27,000,000 |04/28/2025 ..... 04/29/2026 ..... Treasury Forward .......ooocceeeeeeees Jooviiiiinnenniiiiiienes o, 12758#-AB-1 . |Loan Series 2022-3 ........cccceeeiiiee [2 ciiiiiiiiiiiiiiiiee i [oiieeeeas 27,000,000 |........... 27,000,000
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SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Need to File with |Evergreen Basket of Long Fixed Rate LMF 2023-1, LLC - Class A Term

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiuiiinnnniis foeiinnnnnns 88,000,000 |........... 93,000,000 |........... 92,696,023 | 04/28/2025 ..... 04/29/2026 ..... Treasury Forward ........ooocvveeeenns foevviiiiennniiiiiinnns foeeinns (252,539) [ 50207M-AA-5 . [Loans .......cceeeveeriiininninnniiiinenns | 1 | 93,000,000 |........... 92,948,562
PCRED LENDING 111 LLC, PCRED
LENDING I11 SPE | LLC and PCRED

Need to File with |Evergreen Basket of Long Fixed Rate LENDING |11 OFFSHORE LTD - Term Loan|

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccccovvviiniinnnnenns |oevinnnns 250,000,000 |........... 41,250,000 |........... 49,465,373 |05/22/2025 ..... 05/21/2027 ..... Treasury Forward .........ooceveeeeens [oniiiiiiinnnniiiiinins foneeennnns 8,215,373 [69324#-MS-6 . [Series 2022-7 .......cccvevrevvvinnnnns | 1o | 41,250,000 |........... 41,250,000

Need to File with |Evergreen Basket of Long Fixed Rate LMF 2023-1, LLC - Class A Term

the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z ....c.ovvevnvvinnveiniennines fooeviiiniiiiniiiiniines ferviiienns 40,196,912 |........... 40,174,679 |05/22/2025 ..... 05/21/2027 ..... Treasury Forward ....coueveevnvevnnnens fovvenvinnnniiiniines [ 50207M-AA-5 . [LoaNS ..ievuniiriiiiiiiiiiieiieeee [T e 40,196,912 |........... 40,174,679
Apollo Asset-Backed Finance Lending

Need to File with |Evergreen Basket of Long Fixed Rate Company, L.P.-Class A Senior Secured

the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. ....109,531,248 |.......... 109,531,248 [05/22/2025 ..... 05/21/2027 ..... Treasury Forward .... 03770%-AA-0 . |Delayed Draw Notes .... 109,531,248 |.......... 109,531,248
Invesco CMI Investments MM, -

Need to File with |Evergreen Basket of Long Fixed Rate Senior Secured Notes - Term Loan

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiinnniinis fovininniciiiiiieeeees feeniiiinns 65,000,000 |........... 65,000,000 |05/22/2025 ..... 05/21/2027 ..... Treasury Forward .......oooceveeeeeens fooviiiininnnniiiiiinnns foes 46143#-MU-8 . [Series 2022-9 ........ccceeveriiiinnnnns [ 2 i [ 65,000,000 [........... 65,000,000
Invesco CMI Investments MM, LLC -

Need to File with [Evergreen Basket of Long Fixed Rate Senior Secured Notes - Term Loan

the NAIC ............ ABS Bank Loans and Corporate Bonds | 1Z .......cceeeeeeiiiiniecennins foeveiee 250,000,000 |........... 35,074,000 |........... 38,627,030 (06/10/2025 ..... 06/11/2027 ..... Treasury Forward ........oooccveeeeens foeviiiiiiiiniiiiiiins o 3,553,030 |46143#-MU-8 . [Series 2022-9 .........cocciiiiiiiiiiins |2 ciiiiiiie e e 35,074,000 |........... 35,074,000

Need to File with [Evergreen Basket of Long Fixed Rate Dawson Rated Fund 5-R1 LP-Term Loan

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .....cc.eooeiiiiiiiiiniiniis fooviiieeeieiiieeeees feeeeiies 99,771,089 |......eee. 99,771,059 | 06/10/2025 ..... 06/11/2027 ..... Treasury Forward ......oooocceeeeeeens fooriiiiinnniiiiiienns e 96524K-AD-2 . [C1asS A .eeeeeeiiiiiiiieeieiieeeeeeee [T [ 99,771,089 |.......... 99,771,059
PCRED LENDING |11 LLC, PCRED
LENDING |11 SPE | LLC and PCRED

Need to File with [Evergreen Basket of Long Fixed Rate LENDING |11 OFFSHORE LTD - Term Loan|

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eooviiiiiiiiiiiiiiis fooviiieee e feeeeiies 89,570,000 |........... 89,570,000 (06/10/2025 ..... 06/11/2027 ..... Treasury Forward ......ooooceeeeeeenns fooriiiiinnniniiiienes e 69324#-M0-0 . [Series 20215 .....ocooiiureerniiiiins [ 1 e [ 89,570,000 |........... 89,570,000

Need to File with |Evergreen Basket of Long Fixed Rate CRE MMI SUB, LLC - Term Loan Series

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cceeiiiiieeiieiiiis |oosiiiiieeiiiiiiiieees foeeeieies 30,000,000 |........... 30,000,000 |06/10/2025 ..... 06/11/2027 ..... Treasury Forward .......ooocceeeeeeeees fooviiiiinnniniiiiienes o, 126257-MN-9 . [2021-2 oo [ T [ 30,000,000 |........... 30,000,000

9999999999 - Totals 35,507,842, 588 26,997,220, 147 XXX XXX XXX (1,907,818,765) (8,037,775,711) XXX XXX XXX 37,415,661,352 35,034,995, 858
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STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........cccooiiiiiiiiieeeeeeeeeeeeeeeeee e 226 |.......... 35,882,888,426 |......cevrreccine 258 |.ooe.n. 36,586,214,124 |..o.ooeeeeeeeeeee e [ [ [oeee e 226 |.......... 35,882,888,426
Add: Opened or Acquired Transactions................cccceveveveeereenenenneeceenenenens 34 |........... 1,844,008,539 |......cooovevveeeeeene LT 959,618,807 |[....eeeoeeeeeeeeeeeeeeeeeeieies e eeneees | eeeneneJeeeeee e eneenneeeee Joeee et 48 |............ 2,803,627,346
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value..............cccovvurvererieenceocrereeiens D 0. SO U 184,266,174 |.............. D 0 SO TS 229,983,745 |............... XXX froeeeeeeeeneeeeeeseeeeees oo XXX ovrvverres fereemeeeneneneneeeeeeeeeees [ DO S O 414,249,919
Less: Closed or Disposed of Transactions..............cccceeeJoeecceincnnnnccenns 2 - 132,272,153 | [ 3 833,117,986 |....eoeeeeeceeeeeeeeeeeeee e e eens oot een e eene [eee et VA O 965,390, 139
Less: Positions Disposed of for Failing Effectiveness

L0741 C=Y - V) N O RO N RO N RO N OO OO AU OO OO U URURURUR WEUROR U PP O URURORPR
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 1,192,676,862 XXX 1,434,856,103 XXX XXX XXX 2,627,532,965
Ending Inventory 258 36,586,214, 124 267 35,507,842,587 267 35,507,842,587
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STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMM T4t eesees e e see e e s ss s e eesee e e e s £ 48 eeE 28282 s e e nb et st nsennees | sesensinsns 5,223,787,523

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 4,594,885

TOtal (LINE 1 PIUS LINE 2) ..ottt et et esessan s s s s et et essss s s ssesesesesnsnnsnensneneneeiee s 5,228,382,408
Part D, SECHON 1, COIUMN B ......oeueuieieeeeeceeeceeeeeeeesees s eesses e e e s s es s s s e e e e ee et ee e ens e eeseeneeseseeeeenes eeseenions 21,983,469,725

Part D, SECHON 1, COIUMN 7 ..ot cs s es s s e s s st n et ee e eesenenes | eeeieaies (16,755,087,317)

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

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et ettt e ettt e e et et et et et et et et et et e e e e et ee e e e e s e e e e e e e snenenen oanereerearens (906, 169,424)

Part B, SECHON 1, COIUMN T3 ... .ottt ettt et ettt ettt et et et et et et et et et et et et et et et e e et e e e e e e e e seeneeaeen eaneaeeresreeaeanes 4,594,885

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt et s st et e s et ess s nas s esesesesesssnnnesssenesennensnees e (901,574,539)
Part D, SECHON 1, COIUMN G ...t es s es s s s s s s seeeeeenes cescenions 22,024,285,894

Part D, SECHON 1, COIUMN T0 ... ceeeeeeeees s ee e es s s s s e e e e e e e st eseeeeeenannes | cosieaies (22,925,860,433)

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

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uiuuieieiiiiieeiseis ettt ss s bbb bbbttt enee | soensinsines 6,168,154,785

Part B, SECHON 1, COIMN 20 ......cuuiuuieuieiiireiseesetsieesee e ettt ss s st sses e bbbttt bbbttt eniee | sosessnsinsnsanes 37,771,243

Part D, SECHON 1, COIUMN 12 ...ttt ettt eie | sssniisseas 6,205,926,028

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 4,559,160,010 |............ 8,139,293,764

2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 66,911,927,720 |......... 191,750,634,201

3. ACCTUAN OF GISCOUNL ....eeeeieiecteeeeeeieace et et e saeeeeeee e esesesesee e esesesesee e eseseseeee e e seseseees e e sesesee e s e e snaesesessanaesesesessanansesesesnanannns [orerenicacaceen 86,150,566 |......cccce.c.. 228,421,379

4. Unrealized valuation iNCrE@SE/(ECIEASE) .........cccvcveviviueueterieeieeseeetetetesesee e et e sete e sesesess s st ssssesesesesssssasssesesesesessnsesssssssesesesesns [erenesnensssnsesesenens 63,057 | (2,558)

5. Total gain (I0SS) ON QISPOSAIS .......c.coeuiieeeeeeeececeeeeieee et ettt et e e e st s et e s ea s s s s st es et et essasassssesesesesessssssssssseseseseananas |oeesesesesenenenennes 109,803 ..o 81,741

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 64,769,686,358 |......... 195,559,268,516

7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 6,787,724,798 |........... 4,559,160,010
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 6,787,724,798 4,559,160,010
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