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STATEMENT AS OF SEPTEMBER 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 171,108,624, 377 | [ 171,108,624,377 |......... 163,629,228 ,594
2. Stocks:
2.1 Preferred STOCKS .......viiiiieieieieiieesss ettt [eeeeeeieeas 1,569,002,085 |.....occovveeeerriceicnrniies feeeeiniens 1,569,092,085 |............ 1,019,281,245
2.2 COMMON SEOCKS ...ttt [reneeeees 27,334,506,302 |......ocoveereriniieierirnies Joeeienenns 27,334,506,302 |.......... 27,038,056,282
3. Mortgage loans on real estate:
B FIISEHENS oo [ 24,732,783, 781 [oooeeiereircceeinncens Joeveieienns 24,732,783,781 |.......... 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) ...cveeiiiieiee ettt nnenens [eeeeeenenenens 327,865,470 | o 327,865,470 |......ccne.. 337,611,512
4.2 Properties held for the production of income (less
$ 260,510,000 encumbrances) .........cccccoeeveeueveereveeuenns feeeeeiniennens (23,084,993) ... e (23,084,993)|................ (16,894,432)
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......vvieieiiietetetceeeee ettt sessaes st ese et sesesss s ss s seseseses [ereseseseenenens 27,458,461 |ooveeeeeeeeeeeeeeeees e 27,458,461 |.coocveee. 1,954,867
5. Cash($ .orreeennt 554,494,691 ), cash equivalents
[CJ— 5,570,144,074 ) and short-term
investments ($§ ... 993,872,479 ) oo e 7,118,511,244 | [ 7,118,511,244 |........... 6,003,993,461
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeee 18,751,349,822 |.......coovvve 241,737 | 18,751,108,085 |.......... 17,658, 158,526
7. Derivatives ............... ....21,485,546,850 |.. ....21,485,546,850 |.......... 24,220,070,890
8. Other iNVEStEd @SSELS ......cueueuiuiiiieieieieieee e [eeeeeeeaes 16,848,526,088 |............... 120,460,428 |.......... 16,728,065,660 |.......... 14,746,749,213
9. Receivables fOr SECUMLIES ..........ccviiiueiriiri e eeees [roneienees 4,244,304, 118 |.coveccrcceine [ 4,244,304,118 |............ 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 293,525,483,605 |................ 120,702,165 |......... 293,404,781,440 |......... 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 ...........cceuriururimeerimrenineinieieieeeeeeeneeenns [eeeieines 3,884,649,689 |.......ccoeene. 7,882,399 |.......... 3,876,767,290 |............ 5,346,896,637
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 139,169,826 |.....cooveeviericricricn [ 139,169,826 |................ 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 1,034,236,403 |..oovoeeeeccerrecenene [ 1,034,236,403 |........... 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 142,197,214 ... 6,337,226 |................ 135,859,988 |....c.coeevve 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 49,071,801 |oeveeeeeeeeeeeeeeeeeees oo 49,071,801 |.oveeeeenen. 55,035,084
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.c.cc..... 651,474,798 | [ 651,474,798 |................ 552,200,781
18.2 Net deferred tax asset ..........coocoeevenenene ..2,013,568,652 |.. ..2,013,568,652 |.. ..1,856,956,283
19.  Guaranty funds receivable or 0N dePOSit ............ccccceevevevevevereeeceeeeeeeieees Jrerereseneeees 172,940,753 v o 172,940,753 |.....co.... 175,848,619
20. Electronic data processing equipment and SOftWare .............cccoeovrueuevereieniens [rrerinceenanne 96,154,480 |................. 91,863,572 |.ecveverernne. 4,290,908 |.....cccvvveennne 5,643,261
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 32,768,022 |.....covvenve. 32,768,022 |...overiirieieiiriieieiene [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeviveeries forviniiiinnns 105,226,463 | [ 105,226,463 |............... 114,454,044
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ............ccoooeeveveieivececeenenns v 6,029,135,590 |............ 1,101,284,171 |........... 4,927,851,419 |........... 4,572,060, 300
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevvivieeieereiiiiieecieieieesssssaenas foreceeens 307,876,077,29 |............ 1,360,837,555 |......... 306,515,239,741 |......... 295,934,213,407
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 46,897,551,787 [ [ 46,897,551,781 |......... 49,251,330,972
28. Total (Lines 26 and 27) 354,773,629,076 1,360,837,555 353,412,791,521 345,185,544,379
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, 3,212,288, 110 [.ooooooeocveeieircrcreiicrins oo 3,212,288,110 |.......... 3,026, 123,677
2502. Admitted disallowed interest maintenance reserve .........ccocoovoiveiices foveeenennns 1,449,926,685 |........ocveveeeeeeceeeeees o 1,449,926,685 |............ 1,424 085,401
2503. Fully refundable deposits, prepayments and miscellaneous assets ........[....c.... 235,414,512 | 29,591,560 |............... 205,822,952 |.....ccovvurne 63,591,652
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,131,506,282 |... ..1,071,692,610 |... ...59,813,671 |... ... 58,259,570
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 6,029,135,590 1,101,284, 171 4,927,851,419 4,572,060,300




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ......... 181,264,319,424 1eSS$ .oooeereereeeeeeeee included in Line 6.3
(including $  -.ovevvnnnne. 156,185,639  MOACO RESEIVE) .......cceveevcececeeae et e 181,264,319,424 |......... 175,057,703,256
2. Aggregate reserve for accident and health contracts (including $ ...............ccccccceeeeveeee. Modco ReSEIVE) . feriie 3,178,347,242 |........... 3,200, 176,297
3. Liability for deposit-type contracts (including $  ..ovoveveeeeeeeerenecicieene 24,192,561,766 |.......... 21,227,671,398
4. Contract claims:
B0 LI etttk b R e bbb bR h bbbttt bbb ettt b ettt [renenannnas 560,912,590 |.....cccouvee. 519,233,675
4.2 Accident and health 29,990,349 |.......ccoee. 29,204,926
5. Policyholders’ dividends/refunds to members $ ................. 10,158,676 and coupons $ .......cccovvvereiucicirininicnns due
FETaTe IV 0T Y11 OO NRSETRRRO 10,158,676 |.......ccvevvee 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 2,636,168,153 |........... 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 $  ..ceoeeeenne 9,377,136 accident and health premiums ............cc.cooovovueue. |eeeeeeennens 65,786,364 |................. 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 ...
9.3 Other amounts payable on reinsurance, including $ ................
[eTST LT TSRS T RS TRSSTOTSRRTI TP 27,348,625 |.....oceeenene 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 $
[ 104,557 and deposit-type CONtract fUNAS $  .oceerricrerriiiriies ettt e et eeseenenseneees 18,928,189 |.oooeeeeeceeeeeees
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 4,146,641 | 3,071,328
12, General EXPENSES AUE OF ACCIUE ...........cceiveuiiueuiiiereeieteetetesetessetesestesesseseeseseesete et esesasessesessasessssessssesessesessesesatensssensasensssensssens [oensesennans 1,076,338,746 |................ 917,143,435
13. Transfers to Separate Accounts due or accrued (net) (including $ — .....c.c...... (63,613,745) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) .............coueueueueueuiiiriieieieteeeeeeeseeeesesesee e ssesesesesesesens [eeeeeeeeeeeaens (72,849,904)|.....coneeve. (64,410,234)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXeS ..........ccoeueueriiiririeieieeeeesseeeieeiene ..187,753,838 |.. ..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.cuiuiiriiieiieieteteit ettt ettt ettt s et e st s st e s et ea et e sttt st et e s nsesesens [roesninanenaes 222,354,167 |....covveennne 138,451,801
17.  Amounts withheld or retained by reporting entity as agent or trustee . ... 27,271,016 |.. ... 23,353,304
18.  Amounts held for agents' account, including $ ..499,791,437 |.. . 468,244,204
19.  Remittances and itemMS NOL AlIOCALEM ...........c.coeuiuiiieiiiieiie ettt s 1,594,083,128 |........... 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 $ ... 488,020,975 and interestthereon $  .....ccocceeve.
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 .....co.. |ocucerureennas 813,779,526 |........... 1,404,411,439
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ... 86,777,340 |.. ..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 FUNdS held UNAEI COIMSUIAMNGE ..........cocvevivivetetetieieeeetetetetetesesee et eeesesesesessse s es st et esesesesessssesssesesesesessssssesssesesesesesnssssasasssssas |erenennen 29,702,411,457 |.......... 28,220,871,861
24.08 Derivatives ..........cccceeeenne. ... 15,844,993,425 |.. .16,773,770,652
24.09 Payable for securities ........... 995,841,443 |.. ..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 7,561,370,549 8,013,181,355
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 278,085,338,041 268,195,318,560
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 46,744 940,075 |.......... 49,107,794 ,252
28. Total liabilities (Lines 26 and 27) ... 324,830,278,116 317,303, 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 ..4,827,165,802 |.. ..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 1,453,176,685 |............ 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 22,302,170,918 |.......... 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 $ ................ 152,611,706 in Separate Accounts Statement) 28,582,513,405 27,882,431,568
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 28,582,513,405 27,882,431,568
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 353,412,791,521 345,185,544,379
DETAILS OF WRITE-INS
2501.  REPUIChASE AQTEEMENTS ....iiiiiiiieiiiiiiiie ettt ettt ettt s e s e et s esesesese e e s s esesesenenennnes [eesesesnnnns 3,259,283,958 |............ 3,417,981, 191
2502. Derivative accrued interest . ..2,513,238,355 |. ..2,514,758,769
2503. Derivative collateral ..o ..1,667,757,883 |.. ..1,915,298,387
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE ..........ceeuiiiiriiiriiieieieieeit sttt sesenes [eeseeenenenenas 121,090,353 |..covenvee 165, 143,008
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,561,370,549 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 1,449,926,685 |............ 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) 1,453,176,685 1,427,335,401




STATEMENT AS OF SEPTEMBER 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 ..............c.cccccceeeee o 14,636,316,345 |.......... 16,494,211,846 |.......... 21,170,932,520
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 18,540,794 |...ocoeveneee 21,067,453 | 26,973,472
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..8,856,095,774 |.. ..8,064,320,997 |.. 11,783,999,207
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(72,726,602)|.. ..(87,035,457)].. ....(126,676,711)
5. Separate Accounts net gain from operations excluding unrealized gains or losses . | S 5,527,593 |...coiie 1,931,388 | 3,377,079
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... IS 409,388,277 |.covenenne 481,270,297 |................ 643,971,029
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveveuiuieieeeieieteteseeee e ss e e eneeeaes (2,576,965)|....ccncveeeenne 4,210,102 | (2,927,346)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueveriieieieeeiiesesesesessssesesese s ssssesesesssssese s ssns [eessciceeeseenas 171,606,958 |................ 180,123,121 |................ 240,979,398
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 407,651,216 289,322,321 376,869,972
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 24,429,823, 391 25,449,422,069 34,117,498,620
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 2,116,822,134 |............ 1,807,549,625 |............ 2,330,068, 148
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 6,992,097 |...coiiranee 9,531,211 |.. 11,443,033
12, ANNUILY DENETILS ...vtiriiececietsireccieie sttt ettt et ses st s s senses et s s ennsnseseseseee e 2,483,784,145 |.......... 2,278,263,450 |........... 3,076,763,735
13. Disability benefits and benefits under accident and health CONracts ...............c.ccceueveueieeeeeieicverereens oo 266,657,632 |......cconne 281,530,581 |..cceeeene 360,722,571
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e ettt
15.  Surrender benefits and withdrawals for life contracts ..................... ..8,513,937,999 |. ..7,925,782,593 |.. .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 ..............cccceeeeveveverercriieeeeeeeseee e 592,658,566 |................ 555,943,878 |....cccceene 744,906,651
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cccviieieverereeeeeeeeeee e 19,572,962 |...cccvovenee 19,087,593 |....cocveeee 25,754,798
19. Increase in aggregate reserves for life and accident and health contracts 6,191,787,005 8,595,381,584 10,988,839,832
20.  Totals (LINES 10 10 1) .uururiiiuiueieeeieieecueeeeeeseeeseaeeeee e esesssesese s sassesesees e ssesesesesesssesesesesesssnnnsesesssssnas oesannnnns 20,192,212,540 |.......... 21,473,070,516 |.......... 27,908,248,542
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiiecte ettt ettt s bbb bbb es s bbb s s st et s s e [ecsceeeennacaas 917,731,541 |........... 1,051,821,341 |........... 1,388,197, 150
22. Commissions and expense allowances on reinsurance assumed . ... 33,824,366 |.. 34,708,573 |.. 46,326,665
23. General insurance expenses and fraternal expenses ................. | 1,765,104,623 |............ 1,733,131,919 |.......... 2,337,112,827
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............ccveveveueuerevieievereeeeeeees e 252,222,743 |............... 263,895,598 |................ 324,597,490
25. Increase in loading on deferred and uncollected Premiums ............ccccoveveveueuceeccieieseeeeee e e (43,596,509)|......cocvenvne (27,044,580)......cccvenve 26,009,469
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccccveevievereueeeeeeeeieieieseeeaes [ (1,892,256,390)|.......... (1,477,940,845)|.......... (1,941,721,488)
27. Aggregate write-ins for deductions .... 1,221,625,404 701,930,465 1,069,869,010
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 22,446,868,318 23,753,572,987 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 1,982,955,073 |........... 1,695,849,082 |........... 2,958,858,954
30. Dividends to policyholders and refunds to members 1,828,239,609 1,553,631,619 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) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans 154,715,464 |................ 142,217,464 |................ 457,499,726
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (36,287,545) (26,253,276) (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) ..........cccceueuviieeeeererenns fooeecccnne 191,003,009 |......ccoenvee 168,470,740 |............... 750,521,698
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..occeeeee (305,235,063) (excluding taxes of $  ..ccovueeeee (23,079,543)
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 (796,602,897) (635,894,695) (801,098,935)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (605,599,888) (467,423,955) (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) ...uueiiiniucieeeieieeseeeeeee s esesseseseesesesesesssssssesesesesssssesesassssesesssesassssssesesassnnsssefernsnsnsnsanns (605,599,888)|.............. (467,423,955)|......cocvenee (50,577,237)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (8,964,399) . ,326, . . (194,386,225)
39. Change in net unrealized foreign exchange capital gain (I0SS) ...........ccoveueuevevereeceeeereieeeeeeeeeeee e o ..819,384,942 |.. ....(260,825,362)
40. Change in net deferred INCOME tAX ...........ccovueuruereeeececeeeeeeeeeeeeeaeee e s s e e et e s s s ae s s s saeaesesenenananaen ... (6,947,014)|.. . 244 424 122
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (190,837,898)
42. Change in liability for reinsurance in unauthorized and certified companies ............
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 3,547,392 i 5,653,442 |......ccoconce. 2,246,260
48.  Change iN SUMPIUS NOLES ..........c.cveuiuiuieiieieieeeeetceee ettt et s et s s s s esesesessa s sasssesesesessassnsss|oeeeeseeeseneneeenes 116,143 [ (52,598,609)|......cccevnvne (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 == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus (225,491,537) (452,226,350) (531,651,311)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 700,081,837 (453,375,408) (994,229 ,424)
55. Capital and surplus, as of statement date (Lines 36 + 54) 28,582,513,405 28,423,285 ,585 27,882,431,568
DETAILS OF WRITE-INS
08.301. Change in corporate owned life inSUranCce asset ... 194,221,867 |...ccveeee. 179,273,319 [ 202,747,935
08.302. MiSCEIIANBOUS TNCOME ...ttt ee et e e et e e eaeaeeseseeseaeeneanneeennees foreeeaeeeeananans 77,527,441 | (29,114 ,650)|................ (11,359,496)
08.303. Experience refunds on reinsurance Contracts ... 75,002,545 |..oooveee 72,082,351 oo 95,266,760
08.398. Summary of remaining write-ins for Line 8.3 from overflow Page ..............cccceueveueeiereieeeieeiciceeeee e 60,899,362 |...cocveeeenne 67,081,301 |.coocerecene 90,214,774
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 407,651,216 289,322,321 376,869,972
2701. Ceded income on funds withheld ......cccooovniniiinnnnee ..1,280,185,246 |.. ..818,597,211 |.. ..1,229,101,822
2702. Change in liability for employee/agent benefit plans ..o e 53,695,056 |. .. 73,819,541 (... 75,189,793
2703. Reinsurance ceded adjustment .............ccccoooiiiiiieiiiiieiii (109,756,979)]|.. (168,743,311)|.. (242,360,983)
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e (2,497,919) .o (21,742,976 ... 7,938,378
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,221,625,404 701,930,465 1,069,869,010
5301. 0ther Changes N SUMPIUS ..ottt es s s s e [eesen e eeen (116,932,907)|....cocveenee (288,010,080)|............. (328,098,611)
5302. Deferred gain on reinsurance ceded .... (109,756,979)]|.. (168,743,311)|.. (242 ,360,983)
5303. Change in minimum pension 1Hability ..o e 1,198,349 .o, 4,527,041 |. ... 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) (225,491,537) (452,226,350) (531,651,311)




STATEMENT AS OF SEPTEMBER 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 ..........ccuriiiririiricirieieeieic et [resesneas 14,983,978,935 |........... 17,379,274,857 |.......... 21,119,342,123
2. NetiNVESIMENTINCOME .......uiuiiiiiieiciei ettt [ 10,251,431,508 |........... 7,957,877,072 |.......... 10,078,913,459
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 664,687,988 898,658,334 1,285,230,876
4. TOtal (LINES 110 B) ..ottt 25,900,098,426 26,235,810,263 32,483,486,459
5. Benefit and 10SS related PAYMENLS ..........c.ccceeieiiiiiiiereiceieee ettt en s [oesrnnas 13,828,528,991 |.......... 12,703,691,245 |.......... 16,552,982 ,562
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. oeeeeenne (1,883,816,719)|........... (1,470,365,742)|.......... (1,943,076,602)
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 4,190,888,711 |............ 3,561,944,310 |............ 5,132,010,930
8. Dividends paid t0 POIICYNOIAETS .........c.cocvivevetirieieieeieieie ettt ettt es et essan s e [eeeseneens 1,723,274,29% |............ 1,461,198,320 |........... 2,118,236,523
9. Federal and foreign income taxes paid (recovered) netof $ ... 8,562,114 tax on capital
GAINS (IOSSES) ...ttt b bbb (248,437,432) (3,222,812) (82,122,047)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 17,610,437,845 16,253,245,321 21,778,031,366
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 8,289,660,581 9,982,564 ,942 10,705,455,093
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ...29,709,046,542 |.......... 29,047,085,498 |.......... 39,818,953,065
12.2 Stocks .............. 1,243,565,674 278,220,413 434,225,014
12.3 Mortgage loans ... 3,101,604,014 2,588,414,731 4,522,693,003
12.4 Real estate ....... FR IO 3,628,482 |.....ccovveene. (2,459,999).....ccvvnne (21,004,999)
12.5 Other iNVESIEA @SSELS ......cviuiuieiieciiciiee ettt ensennees |oesinenines 1,443,914,007 |............... 953,358,381 |............ 2,739,679,337
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccccoees |oeeeeienencns 25,593,188 |..ccovovrecenne 2,172,978 | (5,095,757)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas (1,608, 160,909) (853,930, 156) (1,643,700,025)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieiiieeeeeeseveieeeeee et sneneens oeennas 33,919,191,088 |.......... 32,012,861,846 |.......... 45,845,749 ,637
13. Cost of investments acquired (long-term only):
131 BONGS .ottt [ereeninens 35,587,320,303 |.......... 46,471,400,269 |........... 59,807,883,773
13.2 SEOCKS ...ttt en s [eeeenennnaeaeaas 479,644,201 |...occoeenee. 846,871,964 |............ 1,237,627,136
13.3 MOMGAGE I0BNS ......ceeiiiiecicec it [eeaeannenns 4,276,986,567 |............ 2,860,840,865 |............ 4,650,555,720
13.4 REAI ESLALE ...ttt ninaen [eeenna et 4,629,832 |....covvvune 1,407,076 |......coovvveneene 2,991,879
13.5 Other iNVESIEA @SSELS ......vvuiuieiieiiieiriei ettt esennees |oesininines 2,520,458,39%5 |............ 2,206,619,010 |............ 3,231,447,981
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees (630, 187,989) (1,055,480,906) (712,290,114)
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 42 238,851,399 51,331,658,278 68,218,216,374
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 1,092,712,027 1,401,989,135 1,762,015,561
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (9,412,372,338) (20,720,785,567) (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 ...t cisiens [onnenennnanaeaas 249,184,139 |...ccoveenee. 448,140,79% |............... 199,311,928
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoeveveeceeereeens freveeeeenns 2,391,266,422 |............ 1,377,228,439 |........... 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 (403,221,021) 4,793,735,067 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 2,237,229,540 6,569, 104,300 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) . |............ 1,114,517,783 |.......... (4,169,116,325)|........... (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) 7,118,511,244 6,964,975,923 6,003,993,461
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bond conversions and refinanCing ... [ereeeenenn 7,102,455,153 |........... 1,353,994,009 |........... 1,814,533,253
20.0002. Transfer of bonds to partnerships and limited liability companies ...........ccovvvvnnniviins oo 639,270,152 .eevveeeeeeeeceeereeeees oo
20.0003. Change in market value of corporate owned life insurance asset .................. ..366,402,416 |.. 203,529,965
20.0004. Transfer of mortgage loans to partnerships and limited liability companies . ..294,324,334 |.. 186,419,285
20.0005. Transfer of bonds to preferred StOCk ... e 258,682,828 |.....c.oeiveeierieieeeeieies e
20.0006. M1 related party trasnfer ... s 146,254,745 |..oooveeeeeeeceeeee e
20.0007. Transfer of partnerships and limited liability companies to common stocks 110,769,904 |....oocvve 88,108 |..coeeeiees 176,215
20.0008. STOCK CONVEISTONS .......oiviiiiiiiiiiiiiiiicicici e ...31,879,040 |.. 4,081,806,721 |.. ..5,746,538,367
20.0009. Net investment income payment-in-kind bonds .. ... 31,629,540 |.. ... 27,615,675 |. ... 31,172,303
20.0010. Transfer of mortgage loans 10 real estate ... [ 27,600,000 |..voviiiiieieieciiiiiis oo




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

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

20.0011.
20.0012.

20.0013.
20.0014.
20.0015.
20.0016.

New Haven Holdco related party transfer ...
Transfer of partnerships and limited liability companies to partnerships and limited

1TaDi 1Ty COMPANTES ..ottt
Transfer of mortgage 10ans 0 DONAS ..o e
Transfer of affiliated common stocks to partnerships and limited liability companies
Transfer of mortgage loans to mortgage loans
Short-term investments transferred to bonds

25,303,590

........... 9,241,546

................. 63,411,612
................. 76,775,683

17,018,141 |.

................. 76,268,461
................. 65,764,220
............ 1,652,355,457
... 17,018,141

5.1




STATEMENT AS OF SEPTEMBER 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
............ 7,655,070,434 |............7,321,817,103 |.......... 10,736,564,286
................ 264,793,853 |................ 159,375,587 |................229,590,732
............ 6,621,710,022 |.......... 12,103,532,546 |.......... 14,823,582,044
............ 5,804,962,658 |............5,928,240,626 |............7,614,415,912
................ 596,952,535 |............... 589,500,549 |................790, 096,399
.......... 20,943,489,502 |.......... 26,102,466,411 |...........34, 194,249,373
............ 6,446,870,789 |............5,298,036,271 |............6,312,160,723

27,390, 360,291 31,400,502,681 40,506,410,096
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STATEMENT AS OF SEPTEMBER 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 (605,599,888) $ (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 $ (605,599,888) $ (50,577,237)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 28582513405 $ 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 § 28,582,513,405 §$ 27,882,431,568

B. Use of Estimates in the Preparation of the Financial Statements
No significant change

C. Accounting Policy
(1) No significant change

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

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

(3)-(5) No significant change

(6) 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 nine months ended September 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
Cash, cash equivalent, short term investments $ 356,121 $ 356,121 $ 356,121
Bonds (288,431,986) (288,431,986) (288,431,986)
Partnerships and limited liability companies (26,611,101) (26,611,101) (26,611,101)
Investment income due and accrued (205,500,832) (205,500,832) (205,500,832)
Other than invested assets (12,647,511) (12,647,511) (12,647,511)
Federal income taxes (290,414) (290,414) (290,414)
Separate account assets 4,130,878 4,130,878 4,130,878
Policyholders' reserves 5,530,000 5,530,000 (5,530,000)
Asset valuation reserve — 84,204,665 (84,204,665)
Other liabilities 410,295,407 410,295,407 (410,295,407)
Separate account liabilities (4,130,878) (4,130,878) 4,130,878

Total $ (117,300,316) $  (33,095,651)

Of the $33,095,651 decrease to surplus for prior years' errors, $117,300,316 was recorded as prior period adjustments, net of tax and $84,204,665
was recorded as a change in asset valuation reserve on the summary of operations.

For the nine months ended September 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 $  (122,557,096) $§  (122,557,096) $§  (122,557,096)
Other liabilities (84,438,293) (84,438,293) (84,438,293)
Bonds (77,858,263) (77,858,263) (77,858,263)
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 $  (287,695,901) §  (287,695,901)

Of the $287,695,901 decrease to surplus for prior years' errors, $287,695,901 was recorded as prior period adjustments, net of taxes.
B.  Adoption of new accounting standards

In August 2025, the NAIC adopted revisions to INT 23-01 (Disallowed IMR) which extended the effective date of the INT to December 31, 2026
and added additional disclosure requirements and clarifications to the guidance in the INT.

INT 23-01 provided optional, limited-term guidance for the assessment of disallowed IMR for up to 10% of adjusted general account capital and
surplus. An insurer’s capital and surplus must first be adjusted to exclude certain “soft assets” including net positive goodwill, electronic data
processing equipment and operating system software, net deferred tax assets and admitted disallowed IMR. An insurer is only able to admit the
negative IMR if the insurer's risk-based capital is over 300% authorized control level after adjusting to remove the assets described above.

Negative IMR may be admitted first in the insurer’s general account and then, if all disallowed IMR in the general account is admitted and the
percentage limit is not reached, to the separate account proportionately between insulated and noninsulated accounts. If the insurer can demonstrate
historical practice in which acquired gains from derivatives were also reversed to IMR (as liabilities) and amortized, there is no exclusion for
derivatives losses. INT 23-01 was adopted by the Company as of September 30, 2023.

To the extent the Company’s IMR balance is a net negative, the effects of INT 23-01 are reflected in the Company’s financial position, results of
operations, and financial statement disclosures. The Company has adopted revisions to INT 23-01, which did not have a material effect on the
Company’s financial statements.

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”.
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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 $523,598,347 for all securities reclassed off Schedule D-1, which
includes $356,001,887 that resulted with a change in measurement basis. The adoption resulted in a decrease in change in Surplus of $34,075,580
for the Company 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.

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 identify 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 are not expected to 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
L. With Allowance for Credit Losses $ — $ — 3 — 3 — 3 — $ — $ —
2. No Allowance for Credit Losses — — — — 259,285,713 — 259,285,713
3. Total (14+2) — — — — 259,285,713 — 259,285,713
4. Subject to a participant or co-lender

mortgage loan agreement for which

the reporting entity is restricted from

unilaterally foreclosing on the

mortgage loan — — — — — — —
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B.

b. 2024

1. With Allowance for Credit Losses $

2. No Allowance for Credit Losses

3. Total (1+2)

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

$ 88,123,174 $
399,229,499
487,352,673

$ 88,123,174
399,229,499
487,352,673

(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:

Mezzanine

Total

Residential Commercial
Farm Insured I All Other Insured | All Other
a. 2025
1. Average Recorded Investment  $ — 3 — — — $235930,449 $
2. Interest Income Recognized — — — — —
3. Recorded Investment on
Nonaccrual Status — — — — 256,267,056
4. Amount of Interest Income
Recognized Using a Cash-
Basis Method of Accounting — — — — —
b. 2024
1. Average Recorded Investment  § — 3 — 3 — — $505,885,246 $
2. Interest Income Recognized — — — — 4,002,339
3. Recorded Investment on
Nonaccrual Status — — — — 149,953,331
4. Amount of Interest Income
Recognized Using a Cash-
Basis Method of Accounting — — — — —
(7) Allowance for Credit Losses:
September 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 (10,696,260) (215,981,580)
e.

Balance at end of period (a+b-c-d) $

$ (35,428,101)

(8) Mortgage Loans Derecognized as a Result of Foreclosure
Not applicable

(9) No significant change

Debt Restructuring

Not applicable

Reverse Mortgages

Not applicable

Asset-Backed Securities

$ 235,930,449

256,267,056

$ 505,885,246
4,002,339

149,953,331

(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
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 — 3 —
b. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis 39,862,354 — 11,561,188 28,301,166
c. Total first quarter (a+b) $ 39,862,354 $ — 8 11,561,188 $ 28,301,166
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ey ) (3)
Amortized Cost OTTI Recognized in Loss .
Basis Before (2a) (2b) Fair Value
OTTI Impairment Interest Non-interest 1-(2a+2b)

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

the security for a period of time sufficient to recover
the amortized cost basis 4,240,593 — 270,229 3,970,364

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

OTTI recognized in the third quarter
g. Intent to sell $ — 3 — — 8 —
h.  Inability or lack of intent to retain the investment in

the security for a period of time sufficient to recover
the amortized cost basis 11,501,969 — 6,014,680 5,487,289

i. Total third quarter (g+h) $ 11,501,969 $ — 3 6,014,680 $ 5,487,289

OTTI recognized in the fourth quarter
j. Intent to sell $ — 8 — 3 — $ —
k. Inability or lack of intent to retain the investment in

the security for a period of time sufficient to recover

the amortized cost basis — — — —
I Total fourth quarter (j+k) $ — 3 — 8 — 3 —

m. Annual aggregate total (c+f+i+l) $ — $ 17,846,097

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

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

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

CUSIP Cost before OTTI Flow OTTI after OTTI of OTTI Where Reported
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
75115DAH8 2,809 2,522 287 2,522 2,507 March 31, 2025
761118FMS5 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
85554NAG5 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
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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 3216 3,132 84 3,132 3,392 March 31, 2025
32051DCJ9 15,503 15,444 59 15,444 15,423 March 31, 2025
362341VU0 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
17311YAC7 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 2,439 386 2,439 2,437 June 30. 2025
22541N5ES 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 4,208 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
46590LBG6 10,206,860 4,266,932 5,939,928 4,266,932 — September 30, 2025
02660THLO 153,147 95,782 57,365 95,782 95,727 September 30, 2025
93934XAB9 103,425 103,260 165 103,260 107,912 September 30, 2025
18974BAA7 105,946 105,554 392 105,554 101,892 September 30, 2025
251510FB4 868,298 858,175 10,123 858,175 864,888 September 30, 2025
75115DAHS 2,434 2,423 11 2,423 2,407 September 30, 2025
761118RJ9 61,859 55,163 6,696 55,163 54,519 September 30, 2025
Totals $ 55,604,916 | $ 37,758,819 | $ 17,846,097 | $ 37,758,819 | $ 32,748,556 XXX

(4) As of September 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 $ (39,561,970)

2. 12 months or Longer $ (530,904,179)
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 2,978,092,603

2. 12 months or Longer $ 6,533,015,275

(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 YES —
b. Tri-Party (YES/NO) NO NO NO —
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(3) Original (Flow) & Residual Maturity

Maximum Amount

Open — No Maturity
Overnight

2 Days to 1 Week

> 1 Week to 1 Month
> 1 Month to 3 Months
>3 Months to | Year
>1 Year

NS R LD =

Ending Balance

Open — No Maturity
Overnight

2 Days to 1 Week

>1 Week to 1 Month
> 1 Month to 3 Months
>3 Months to 1 Year

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

RSN O i e

>1 Year

(4) Not applicable

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

3,455,033,221
630,000,000

3,455,033,221

— 3
6,461,214,267

— 3
3,384,451,783

— 3

410,185,768
3,391,905,118

— 3
3,254,460,664

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

a.

Maximum Amount

1.

BACV

2.  Nonadmitted - Subset of BACV

b.

3. Fair Value
Ending Balance

1.

BACV

2. Nonadmitted - Subset of BACV
3. Fair Value $

XXX
XXX
(3,524,383,331) $

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

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

ENDING BALANCE

XXX
XXX

(3,559,373,707) $

XXX
XXX

(3,451,417,397) $

XXX $

XXX
(3,540,323,088) $

XXX $

XXX
(3,255,560,039) $

@ o a0 o

—-

e e B g — T

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

NONE

2
NAIC 1

NAIC 2

NAIC 3

— 3

7.7

(3,632,786,296) $
(3,255,560,039)

(3,632,786,296)
(3,255,560,039) $
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(M

®)

ENDING BALANCE

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

B oo Ao o

—

— = T

2 s o B B

p=atctetgthtjtl+n
q=b+d+ftg+itk+m+o

Collateral Received - Secured Borrowing

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

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

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

ENDING BALANCE

Cash

ICO - FV

ABS - FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV

B oo a0 o

—

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

ENDING BALANCE

Cash

ICO -FV

ABS - FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV

F@ o Ao o

—-

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

7.8

5 6 7 8
NAIC 4 NAIC 5 NAIC 6 NON-ADMITTED
$ — — — 3 —
$ — — 8 — 3 —
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
$  3357,600,403 § 6388417990 $  3,632,206,220 $ —
10,394,989 4,296,689 6,932,908 —
$ 3425743104 $  3391,071,049 $  3.236,077,950 $ —
4,879,512 2,995,873 6,932,908 —
1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
$  3,236,077,950 $ — — 3 —
3,236,077,950 $ — — 3 —
5 6 7 8
DOES NOT
QUALIFY AS
NAIC 4 NAIC 5 NAIC 6 ADMITTED
3 — s — —s —
$ — —s —




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity

a. Overnight and Continuous
b. 30 Days or Less

c. 31to90 Days

d. >90 Days

| Fair Value

$

3,254,460,664

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

Not applicable

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

a.  Maximum Amount

1. Cash (Collateral — All)
2. Securities Collateral (FV)

b. Ending Balance

1. Cash (Collateral — All)
2. Securities Collateral (FV)

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

$

$

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

3,425,743,104 §
4,879,512

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable

H. Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

1. Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

J. Real Estate
No significant change

K. Low-Income Housing Tax Credits
No significant change

L. Restricted Assets

No significant change

Not applicable

Working Capital Finance Investments

N. Offsetting and Netting of Assets and Liabilities

Not applicable

0. 5GI Securities

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

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

3,632,206,220 $

6,932,908

3,236,077,950 $

6,932,908

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

264

(2) LB&SS - AC

(3) Preferred Stock - AC

(4) Preferred Stock - FV

3

242

2

$ 1,258,753,561

8,415,012

$ 1,001,515,166

654,211

$ 1,249,577,330

55,272
8,415,012

$ 986,844,678

654,211

(5) Total (1+2+3+4)

268

244

$ 1,267,168,573

$ 1,002,169,377

$ 1,258,047,614

$ 987,498,889

AC - Amortized Cost

P. Short Sales

Not applicable

FV - Fair Value
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Q. Prepayment Penalty and Acceleration Fees
Nine Months Ended September 30, 2025

General Account Separate Account
(1) Number of CUSIPS 52 8
(2) Aggregate Amount of Investment Income $ 9,922,619 § 383,974

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 $ 3,884,649,689
(2) Nonadmitted 7,882,399
(3) Admitted $ 3,876,767,290

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

Not applicable

Note 9 — Income Taxes

A-F. No significant change

G. On July 4, 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.

H-I. No significant change

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

A-B.MMHLLC paid $814,403,577 in dividends to MassMutual through the period ended September 30, 2025, $570,307,154 of which were declared in
2024. MMHLLC paid $784,500,000 in dividends to MassMutual through the period ended September 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 $57,735,076 to MMHLLC through the period ended September 30, 2025.

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

C. Transactions with related party who are not reported on Schedule Y

Not applicable
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D. No significant change

G. Subsidiaries of MMHLLC is involved in litigation and investigations arising in the ordinary course of their business, which seeck 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.

H. Not applicable

1. Not applicable

J. No significant change

K. Not applicable

L. No significant change

M. All SCA Investments
No significant change

N. Investment in Insurance SCAs
Not applicable

O. SCA or SSAP No. 48 Entity Loss Tracking
Not applicable

Note 11 — Debt

A. The Company had commercial paper outstanding with a carrying value and face amount of $499,244,632 as of September 30, 2025 and
$249,623,194 as of December 31, 2024. The commercial paper issued in 2024 had interest rates ranging from 4.15% to 4.45% with maturity dates
ranging from 1 to 62 days. There are no collateral requirements on the Company’s outstanding commercial paper. The commercial paper does not
include terms for reverse repurchase agreements.

B. Federal Home Loan Bank Agreements
(1) The Company is a member of the Federal Home Loan Bank of Boston (FHLB Boston). Through its membership, the Company has conducted

business activity (borrowings) with the FHLB Boston. The Company uses these funding agreements with the FHLB Boston in an investment
spread strategy, consistent with its other investment spread operations. MassMutual’s borrowing capacity with FHLB Boston is subject to the
lower of the limitation on the pledge of collateral for a loan set forth by law or by MassMutual’s internal limit. The Company’s unused

capacity was $3,138,940,811 as of September 30, 2025.

(2) FHLB Boston Capital Stock

a. Aggregate Totals September 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 60,800,000 60,800,000

(d) Excess Stock 1,974,000 1,974,000

(e) Aggregate Total (a+b+c+d) 67,774,000 67,774,000

2.

(f) Actual or Estimated Borrowing Capacity
as determined by the Insurer

Prior Year-end
(a) Membership Stock - Class A

3,291,712,215

3,291,712,215

(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 (a+b+c+d) 91,670,000 91,670,000

(f) Actual or Estimated Borrowing Capacity
as determined by the Insurer
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b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Nine Months Ended September 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 — 3 — 3 — 8 —
2. Class B 5,000,000 5,000,000 — — — —
(3) Collateral Pledged to FHLB
a. Amount Pledged as of September 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) $  4,505,596,932 $ 3,291,712,215 ' $ 1,527,714,045

4,505,596,932

Current Year General Account Total Collateral Pledged
Current Year Separate Account Total Collateral Pledged

TS

Prior Year-end Total General and Separate Accounts Total

Collateral Pledged 5,071,224,470

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

3,291,712,215

3,413,871,475

1,527,714,045

2,110,774,458

1 2 3
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral

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

$ 4,952,300,222 $

4,952,300,222

Current Year Separate Account Maximum Collateral Pledged

TS

Prior Year-end Total General and Separate Accounts Maximum

Collateral Pledged 5,473,374,041

(4) Borrowing from FHLB

3,357,456,084 $
3,357,456,084

3,925,340,551

1,527,714,045
1,527,714,045

2,110,774,458

a.  Amount
September 30, 2025
1 2 3 4
Total Funding Agreements
2+3 General Account Separate Account | Reserves Established
1. Current year
(a) Debt $ — 3 — 3 — S —
(b) Funding Agreements 152,771,404 152,771,404 — 152,771,404
(c) Other — — — —
(d) Aggregate Total (at+b+c) $ 152,771,404 § 152,771,404 $ — 3 152,771,404
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
Nine Months Ended September 30, 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 14+2+3) $ 2,114,001,958 § 2,114,001,958 § —
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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 $ 5,808,136 $ 73,880,636 $§ 5,325,000 $ 5,550,000 $ — S —
b. Interest cost 101,835,402 92,233,289 12,450,000 11,100,000 — —
c. Expected return on plan assets (125,331,905) (128,186,045) (75,000) — —
d. Transition asset or obligation — — — — —
e. Gains and losses 10,440,644 14,328,717 (6,825,000)  (5,700,000) — —
f.  Prior service cost or credit — —  (3,225,000)  (4,125,000) — —
8. Gain or loss recognized due to a settlement

or curtailment — — — — —
h. Total net periodic benefit cost $ (7,247,723) $ 52,256,597 $ 7,725,000 $ 6,750,000 $ — S —

(5) - (21) No significant change

B-1. No significant change

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

No significant change
Note 14 — Liabilities, Contingencies and Assessments

A. Contingent Commitments
No significant change

B. Assessments
No significant change

C. Gain Contingencies
Not applicable

D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits
Not applicable

E. Joint and Several Liabilities
Not applicable

F.  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.
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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

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.
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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 September 30, 2025:

Net Asset Value
(Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds
Issuer credit obligation $ 355,565,844 $ 14,173,676 $ 301,508,943 $ — § 671,248,463
Asset-backed securities — 28,795,141 37,331,396 — 66,126,537
Total Bonds 355,565,844 42,968,817 338,840,339 — 737,375,000
Preferred stocks 248,439,225 40,171,200 62,783,501 — 351,393,926
Common stocks
Subsidiaries and affiliates 69,808,994 — 218,001,545 — 287,810,539
Unaffiliated 305,879,634 98,622,158 853,653,729 — 1,258,155,521
Total Common stocks 375,688,628 98,622,158 1,071,655,274 — 1,545,966,060
Derivatives:
Interest rate swaps — 18,238,071,132 — — 18,238,071,132
Options 104,040,320 431,336,295 — — 535,376,615
Currency swaps — 2,635,390,119 — — 2,635,390,119
Forward contracts — 52,045,521 — — 52,045,521
Financial futures 8,681,222 — — — 8,681,222
Total Derivatives 112,721,542 21,356,843,067 — —  21,469,564,609
Separate account assets 31,684,303,396  13,126,055,371 2,087,193,013 —  46,897,551,780
Total assets at fair value $32,776,718,635 $34,664,660,613 $ 3,560,472,127 § — $71,001,851,375
Net Asset Value
(Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivatives:
Interest rate swaps $ — $13,391,576,969 $ — $ — $13,391,576,969
Options 60,686,960 172,818 — — 60,859,778
Currency swaps — 393,180,784 — — 393,180,784
Forward contracts — 92,279,132 — — 92,279,132
Credit default swaps — 179,309,554 — — 179,309,554
Financial futures 3,731,764 — — — 3,731,764
Total Derivatives 64,418,724  14,056,519,257 — — 14,120,937,981
Total liabilities at fair value $ 64,418,724 $14,056,519,257 § — $ — $14,120,937,981

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 nine
months ended September 30, 2025, there were no significant transfers between Level 1 and Level 2 and the Company does not have any financial
instruments that were carried at NAV as a practical expedient.
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(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 09/30/2025
Assets:
Bonds
Issuer credit obligation  § 265,015,893 § 48,772,926 $ — $ (4,120,538) $ 12936241 $ 8,035,074 $ 21,457,564 $ (1,588,945) $ (48,999,272) $ 301,508,943
Asset-backed securities — 42286971 — (17,350) (4,938,225) — — — — 37,331,396
Preferred stocks 45,973,828 — (1,840,797) — (452,198) 10,500,000 8,602,668 — — 62,783,501
Common stocks
Subsidiaries and affiliates 133,864,612 418,334 — 718,755 10,844,164 — 126,236,303 (54,080,623) — 218,001,545
Unaffiliated 905,280,385 303,964 (98,620,000) (181,143) 26,405,581 48,481,116 (3,111,351) (2,367,504) (22,537,319) 853,653,729
Separate account assets 1,817,150,480 —  (27,239,597) 103,025,814 — 283,171,877 — (74,261,500) (14,654,061) 2,087,193,013
Total Assets $3,167,285,198 $ 91,782,195 $(127,700,394) § 99,425,538 § 44,795,563 $ 350,188,067 $ 153,185,184 $(132,298,572) $ (86,190,652) $3,560,472,127

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.

(4) Valuation Techniques and Inputs

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

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

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

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

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

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

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

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

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

September 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 $104,064,189,273 $111,019,813,692 $ 1,342,883,083 $ 50,751,050,484 $ 51,970,255,706 $ — —
Asset-Backed Securities 59,782,624,144 60,088,810,685 — 32,226,370,810 27,556,253,334 — —
Preferred stocks 2,133,190,524 1,569,092,085 526,632,235 39,437,030 1,567,121,259 — —
Common stocks” 1,545,966,060 1,545,966,060 375,688,628 98,622,158 1,071,655,274 — —
Mortgage Loans 23,622,637,963 24,732,783,781 — —  23,622,637,963 — —
Derivatives 15,494,650,154 21,485,546,846 112,721,542 15,381,928,612 — — —
Cash, cash equivalents and
short-term investments 7,118,511,244 7,118,511,244 554,494,691 6,564,016,553 — — —
Separate account assets 46,897,551,781 46,897,551,781 31,684,303,397 13,126,055,371 2,087,193,013 — —
Total assets at fair value $260,659,321,143  $ 274,458,076,174 $ 34,596,723,576 $118,187,481,018 $107,875,116,549 $ — 3 —
Liabilities at fair value
Guaranteed interest contracts ~ § 18,630,549,921 § 21,054,844,593 § — 3 — $ 18,630,549,921 $ — 3 —
Group annuity contracts and
other deposits 1,489,656,299 1,618,981,815 — — 1,489,656,299 — —
Individual annuity contracts 31,402,984,689 29,857,577,661 — — 31,402,984,689 — —
Supplementary contracts 845,297,357 844,657,646 — — 845,297,357 — —
Repurchase agreements 3,255,560,039 3,254,460,664 — 3,255,560,039 — — —
Debt 499,244,632 499,244,632 — 499,244,632 — — —
Derivatives 15,888,047,636 15,844,993,425 64,418,724 15,823,628,912 — — —
Total liabilities at fair value  $ 72,011,340,573 $ 72,974,760,436 $ 64,418,724 $ 19,578,433,583 $ 52,368,488,266 $ — § —

(W Common stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had a statutory carrying value of $25,788,540,242.

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 $ — —
Preferred stocks 1,144,684,655 1,019,281,245 186,719,320 3,375,000 954,590,335 — —
Common stocks” 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 $ — 3 —
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 § — § —

(W 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

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.

B. Troubled Debt Restructuring

Not applicable
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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 denominated investments and medium-term notes along with its indirect international
operations. The Company mitigates a portion of its currency risk through the use of currency swaps and forward contracts. Currency swaps are used
to minimize currency risk for certain non-U.S. dollar assets and liabilities through a pre-specified exchange of interest and principal. Forward
contracts are used to hedge movements in exchange rates.

Credit and other market risks

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

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

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.

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 CDO. The portfolios backing these investments are actively managed and diversified by
industry and individual issuer concentrations. Due to the complex nature of CDO 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 CDO 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.
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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 59,165,626 | $ 76,823,890 83,066,190 2,549,414
b. Commercial mortgage-backed securities — — — —
c. Collateralized debt obligations — — — —
d.  Structured securities — — — —
e. Equity investment in SCAs * 4,588,252 5,708,599 5,805,362 139,624
f.  Other assets — — — —
g. Total (atb+c+d+et) 63,753,878 [ $ 82,532,489 88,871,552 2,689,038

*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

Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 1,449,926,685 $ 1,449,926,685 $ — § —
(2) Negative (disallowed) IMR admitted
Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 1,449,926,685 $ 1,449,926,685 $ — 8 —
(3) Calculated adjusted capital and surplus
Total
a. Prior Period General Account Capital & Surplus $ 28,356,162,480
From Prior Period SAP Financials:
b. Net Positive Goodwill (admitted) 489,016,152
c. EDP Equipment & Operating System Software (admitted) 3,821,168
d.  Net DTAs (admitted) 2,065,848,003
e. Net Negative (disallowed) IMR (admitted) 1,456,649,994
f.  Adjusted Capital & Surplus (a-(b+c+d+e)) $ 24,340,827,163
(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 57,080,958 (54,801,009)
3. Fair Value Derivative Gains & Losses Amortized Over Current Period 133,117,304 (152,070,497)
4. Unamortized Fair Value Derivative Gains & Losses Realized to IMR - Current Period Total $ 2,763,255,736 $ (3,946,928,486)

b.  Separate Account - Insulated
Not applicable

c.  Separate Account - Non-Insulated
Not applicable

Note 22 — Events Subsequent

Management of the Company has evaluated subsequent events through November 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:

Effective October 1, 2025, MassMutual converted the FWH reinsurance agreement covering the Pension Risk Transfer business with Martello Re
(Martello), an affiliate of MassMutual, to a coinsurance agreement. This transaction resulted in the transfer of approximately $1.3 billion of assets from

the MassMutual balance sheet. Simultaneously, the FWH note payable supporting such assets was extinguished. Upon conversion, Martello continues to
cover the reinsured liabilities ceded prior to October 1, 2025.

On October 10, 2025, MassMutual issued a JPY 14 billion funding agreement with a 2.15% fixed rate and a 10-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

Note 26 — Intercompany Pooling Arrangements

Not applicable

7.20



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 $ 140,000,000
2. Date of the most recent evaluation of this liability September 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 SEPTEMBER 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 ...
Baring International Investment Limited
Barings Securities LLC
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

Charlotte, NC ..oooiiicceeeeeceeneeeeees o e . .. .
London, UK ...... CWYES....
Charlotte, NC ...
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STATEMENT AS OF SEPTEMBER 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 policy Was added. (QT) ...t e e e e e oo e e e et e et e e e e e iea
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:

Repurhase agreements, Letter stock or securities restricted as to sale - excluding FHLB Capital Stock, On deposit with states, pledged as
collateral - excluding collateral pledged to an FHLB and Pledged as collateral to FHLB - including assets backing funding agreements. ..........

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: ......................

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ ] No[X]

Yes [ X] No[ ]

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

12,805, 197,996

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? .....
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state"
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccooceeieiieiiieneenne
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. .........cociiiiiiiiie e

8.1

13,912,323,878

7.837.283,328
47,826,376 283

Yes [ X] No[ ]

Yes [ X] No[ 1 NAT ]

$



17.3
17.4

STATEMENT AS OF SEPTEMBER 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
CitibanK, NoA. e 2 Park Street Sydney, NSW 2000 ...........ccccooioieieieiiicieieeceeeeeeec e
Citibank, N.A. o London Canada SQ Service CTR Citigroup CTR 25 Canada Sq London E14
BLB UK ettt
State Street Bank and Trust Company ..........ccooeeoerrnnicnnnnncceeens JAB2NUN. Quincy, MA 02171 .o
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..overee
130074 .. ... |Ares Management LLC 549300JA9GMPFTSVQQO5 ........ ... [NO..
106006 .. . |Barings LLC ..o ANDKRHQKPRRG4Q2KLRO5 ........ . |DS..
168456 Carlyle Aviation Group Capital Markets LLC .......cccccoerreennee. 54930010815L9BP71G93 ........
157359 Centerbridge Martello Advisors, LLC ..ccccoeeeeiiiiicieeiees 549300F5X7LPP05D3544 ........
311767 .. .. |Fractal Investments LLC .................... ... |984500D14JFDO06CBCIE ........
104517 .. . |Franklin Advisers, Inc. ................. . |B1CGINRZ IDDJODQEXB52 ........
107272 Great-West Capital Management LLC .......cocooivioieieieciiiie 549300S3EPOXVXYMD485 ........
162754 IFM Investors Pty Ltd ... 5493002BVKOQI7KW7HI3 ........
110363 .. ... |Invesco Investment Management Company 037NHJVF7S22110NOUBS ........
162264 .. ... |Jefferies Finance LLC ........cccoocvvnniccrninenes .. |549300SKVB18YSSIDT75 ........
104559 .. .. |Pacific Investment Management Company LLC .... ... | 549300KGPYQZXGMYYN3S ........
110441 .. . |Western Asset Management Company ............ . |549300C5A561TUXUICN46 ........

8.2



STATEMENT AS OF SEPTEMBER 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 9/30/2025, 36 issues for 26 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 $629,828,374 or 0.32% of all assets. ........

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

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

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

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

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeviieiine Yes[ 1 No[X]

8.2.1



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan TS 8,624,155,730
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 15,852,360,995
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 24,476,516,725

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 256,267,056
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 256,267,056
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 $ 24,732,783,781

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10

Effective

Certified Date of

NAIC Type of Type of Reinsurer Certified

Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer

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

... 67423 .....[..22-3219879 . 09/15/2025 .. | ASPIDA RE (AS25) ...c.coevvviienenns .C0/1.. .|Authorized..
..13-2572994 . 11/20/2021 .. | GENERAL RE LIFE CORPORATION (GRl .| Author ized..
..13-2572994 . 01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZ1) ... .| Author ized..
..13-2572994 . 01/01/2025 .. |GENERAL RE LIFE CORPORATION (GRZ2) ... .| Author ized..
..13-2572994 . 01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZ3) ... .| Authorized..
..13-2572994 . 01/01/2025 .. |GENERAL RE LIFE CORPORATION (GRZ4) ... .| Author ized..
..13-2572994 . 01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZ5) ... .| Author ized..
..13-2572994 ......[...01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZ6) ... .| Author ized..
.. 13-2572004 ... [... 01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZ7) Author ized
..13-2572994 .....[.. .01/01/2025 .. |GENERAL RE LIFE CORPORATION (GRZ8) Author ized
..13-2572994 . . | GENERAL RE LIFE CORPORATION (GRZ9) ... .| Author ized..
..13-2572994 . . .| GENERAL RE LIFE CORPORATION (GRZB) ... .| Authorized..
.. 13-2572004 ... [... 01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZC) Author ized
..13-2572994 .....[.. .01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZD) Author ized
..13-2572994 . . | GENERAL RE LIFE CORPORATION (GRZE) ... .| Author ized..
..13-2572994 . . .| GENERAL RE LIFE CORPORATION (GRZF) ... .| Authorized..
.. 13-2572004 .....[... 01/01/2025 .. | GENERAL RE LIFE CORPORATION (GRZG) Author ized
..13-2572994 .....[.. .01/01/2025 .. |GENERAL RE LIFE CORPORATION (GRZH) Author ized
..13-2572994 . 01/01/2025 .. |GENERAL RE LIFE CORPORATION (GRZI) .| Author ized..
..59-2859797 . 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .| Authorized..
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .| Author ized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .| Authorized..
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .| Author ized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA . .| 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) . .| Authorized..
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA (HAZ8) . .| Author ized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .| Author ized..
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .| Authorized..
59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .| Authorized..
50-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .| Authorized..
..59-2859797 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .| Authorized..
..59-2859797 ......[...01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF ANERICA .| Authorized..
..59-2859797 ......|... 01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA Authorized
..59-2859797 .....[.. .01/01/2025 .. |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA Author ized
..59-2859797 . . |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .| Authorized..
..AA-5420050 ......[... . | KOREAN REINSURANCE COMPANY (KRFN) .................. .|Unauthor ize
..58-0828824 ......|... 09/01/2023 .. [MUNICH AVERICAN REASSURANCE COMPANY (MUFN) Authorized
..58-0828824 ...... ..01701/2025 .. [MUNICH AMERICAN REASSURANCE COMPANY (MUZ1) Author ized
..58-0828824 . . |MUNICH AMERICAN REASSURANCE COMPANY (MUZ2) . .| Authorized..
..58-0828824 ......|... . [MUNICH ANERICAN REASSURANCE COMPANY (MUZ3) . .| Author ized..
..58-0828824 ......|... 01/01/2025 .. |[MUNICH AVERICAN REASSURANCE COMPANY (MUZ4) Authorized
..58-0828824 ......|.. .01/01/2025 .. |MUNICH AMERICAN REASSURANCE COMPANY (MUZ5) Author ized
..58-0828824 . . |MUNICH AMERICAN REASSURANCE COMPANY (MUZ6) . .| Authorized..
..58-0828824 ......|... . [MUNICH ANERICAN REASSURANCE COMPANY (MUZ7) . .| Author ized..
..58-0828824 ...... ..01/01/2025 .. |MUNICH AMERICAN REASSURANCE COMPANY (MUZ8) Authorized
..58-0828824 ......|.. .01/01/2025 .. |MUNICH AMERICAN REASSURANCE COMPANY (MUZ9) Author ized
..58-0828824 . 01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZB) . .| Authorized..
58-0828824 01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZC) . .| Author ized..
58-0828824 01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZD) . .| Authorized..
58-0828824 01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZE) . .| Author ized..
58-0828824 ..01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZF) . .| Authorized..
..58-0828824 ... ...01/01/2025 .. |MUNICH AMERICAN REASSURANCE COMPANY (MUZG) Author ized




0]

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

o071 .
" oron1
97071

o 01/01/2095 .

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

SCOR GLOBAL LIFE USA REINSURANCE COMPANY

.| Authorized..
.| Author ized..

Authorized

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating

... 66346 .. 01/01/2025 .. |MUNICH AVERICAN REASSURANCE COMPANY (MUZH) . .C0/1... .|Authorized..
... 66346 .. 01/01/2025 .. |[MUNICH AVERICAN REASSURANCE COMPANY (MUZI) ..... .| Author ized..
... 74900 .. 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ1) .| Author ized..
... 74900 .. 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ2) ... .| Author ized..
... 74900 .. 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ3) ... .| Authorized..
... 74900 .. 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRz4) ... .| Author ized..
... 74900 .. 01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ5) ... .| Author ized..
... 74900 .....[.. ..01/01/2025 .. |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ6) ... .| Authorized..
... 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 .. . |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZ9) ... .| Author ized..
... 74900 .....[.. . . | PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZB) ... .| Authorized..
... 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 .. . |PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA (PRZE) ... .| Author ized..
... 74900 .....[.. . . | 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..
... 93572 .....|..43-1235868 11/20/2021 .. [RGA REINSURANCE COMPANY (GAFN) .| Author ized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ1) .. .| Author ized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ2) .. .| Author ized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ3) .. .| Author ized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ4) .. .| Author ized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ5) .. .| Author ized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ6) .. .| Author ized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ7) .. .| Author ized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ8) .. .| Author ized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZ9) .. .| Authorized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZB) .. .| Author ized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZC) .. .| Authorized..
... 93572 .....|..43-1235868 01/01/2025 .. |RGA REINSURANCE COMPANY (GAZD) .. .| Author ized..
... 93572 .....|..43-1235868 ......|...01/01/2025 .. [RGA REINSURANCE COMPANY (GAZE) .. .| Authorized..
... 93572 ..... ..43-1235868 ...... ...01/01/2025 .. |RGA REINSURANCE COMPANY (GAZF) Author ized
... 93572 ..... ..43-1235868 ...... ...01/01/2025 .. |RGA REINSURANCE COMPANY (GAZG) Author ized
... 93572 .....|..43-1235868 . . |RGA REINSURANCE COMPANY (GAZH) .. .| Author ized..
... 93572 .....|..43-1235868 ......|... . |RGA REINSURANCE COMPANY (GAZI) .| Author ized..
... 97071 ..... ..13-3126819 .....| ...11/20/2021 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUFN) Authorized
... 97071 ..... ..13-3126819 ...... ...01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ1) Author ized
... 97071 .....[..13-3126819 . .| SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ2) . .| Authorized..
... 97071 .....|..13-3126819 .....|... .| SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ3) . .| Author ized..
... 97071 ..... ..13-3126819 .....| ...01/01/2025 .. |SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ4) Authorized
... 97071 ..... ..13-3126819 ...... ...01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ5) Author ized
... 97071 .....[..13-3126819 . .| SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ6) . .| Authorized..
... 97071 .....|..13-3126819 .....|... .| SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ7) . .| Author ized..
... 97071 ..... ..13-3126819 .....| ...01/01/2025 .. |SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ8) Authorized
... 97071 ..... ..13-3126819 ...... ...01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZ9) Author ized
... 97071 .....[..13-3126819 . 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZB) . .| Authorized..
... 97071 .....[..13-3126819 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZC) .| Author ized..
... 97071 .. 13-3126819 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZD .| Authorized..
... 97071 .....[..13-3126819 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZE .| Author ized..
... 97071 .. 13-3126819 01/01/2025 .. | SCOR GLOBAL LIFE USA REINSURANCE COMPANY (SUZF .| Authorized..
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
..... 82627 11/20/2021 .. | SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 01/01/2025 .. | SWISS RE LIFE & HEALTH AMERICA INC. .| Authorized..
..... 82627 01/01/2025 .. |SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 01/01/2025 .. | SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 .. ..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 .| SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
..... 82627 .. . .| 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
. | SWISS RE LIFE & HEALTH AMERICA INC. .| Author ized..
.. . .| 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




STATEMENT AS OF SEPTEMBER 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 52,981,921 |........ 117,255,947 |............ 6,151,141 |......... 19,284,767 |........ 195,673,776 |.......... 48,541,517
2. AIBSKA .ot AK e L o 2,263,483 |......... 15,064,289 |...............559,604 |............... 744,525 |.......... 18,631,901 |........... 1,027,372
3. Arizona ..... .. AZ ...81,101,913 |. 225,446,398 |. .. 5,679,256 |........ 323,458,841 |.. 11,532,890
4. Arkansas .. .. AR ...34,659,144 |.......... 38,614,121 |. .. 1,152,744 75,507,734 |............ 5,959,195
5. California .. ... CA .643,048,243 |........ 956,335,393 |..........54,342,360 |........ 145,816,723 |..... 1,799,542,719 |........ 273,749,080
6. Colorado ...... ... CO ...90,722,229 |........ 150,629,775 |............9,914,375 |........ 167,539,974 |........ 418,806,353 |.. 10,044,557
7. Connecticut .. . CT . 156,502,668 |........ 115,086,839 |.......... 13,649,275 |.......... 40,637,112 |........ 325,875,894 |.......... 14,134,000
8. Delaware ............. ... DE ...26,203,856 |. ..33,646,785 |. 15,884,889 |..........77,433,367 |..... 4,926,460,598
9. District of Columbia . . DC ...75,789,113 |. ..12,099,066 |. .10,601,481 |........ 101,576,606 |........... 3,257,030
10. Florida .. .. FL .508,056,500 |........ 697,071,447 |. .65,086,002 |..... 1,302,105,962 |.. 96,400,433
11.  Georgia .. GA .170,307,118 |........ 353,261,543 |. .78,441,363 |........ 622,155,830 |.. 40,369,948

... 16,967,239 |.
...23,562,659 |.

..24,911,846 |.
..33,871,807 |.

..3,074,164 |..
.. 5,666,854 |..

....47,481,034 |..
....64,198,542 |..

. 2,435,652
. 3,966,635

12.  Hawaii ..
13. Idaho ....

14.  lllinois ... L .225,797,742 |........248,485,707 |..........20,656,218 |........ 130,398,390 |........ 625,338,057 |.. 60,107,294
15.  Indiana . . IN ...80,462,662 |..........86,371,743 |........... 5,883,041 [......... 12,572,242 |........ 185,289,688 |.. 23,816,077
16. lowa..... 1A ...36,860,485 |..........34,450,859 |. ..8,289,548 |..........83,009,649 |.. 14,478,320
17.  Kansas . .. KS ...40,387,016 |..........29,538,298 |. .. 18,922,549 |.......... 93,005,356 |.. . 4,349,644
18, KENUCKY ..o KY ool o 28,962,120 |.......... 45,595,663 |........... 4,267,712 |........... 3,049,020 |.......... 81,874,515 |........... 6,244,670
19, LOUISIANG ...t LA ool o 50,143,512 |........ 253,419,481 |........... 5,566,865 |........... 2,395,610 |....... 311,525,468 |.......... 50,983,198
20. Maine ....... ...15,049,968 |.......... 52,126,142 |. ..2,153,628 |..........69,986,153 |.. . 2,550,674
21.  Maryland . 107,351,817 |........ 130,371,066 |.......... 19,727, 57,446,388 |........ 314,897,062 |.. 16,630,285
22, MasSaChUSEES ...........cccoeucucuruririecicicireeeeas MA ol s 198,997,417 |........ 353,259,911 |.......... 25,986,434 |........ 824,681,979 |..... 1,402,925,741 |.......... 96,894,074
23, MChIGAN ... ML o L s 102,193,442 |........ 339,996,514 |.......... 10,984,927 |.......... 77,926,330 |........ 531,101,213 |.......... 30,520,395
24. Minnesota . .. MN ...63,254,984 |.......... 91,450,800 |. .47,046,159 |........ 208,650,979 |.. 24,644,821
25.  Mississippi .. MS ...41,668,476 |. 386,798,410 |. ...1,004,146 |........ 437,289,819 |.. ..4,196,371
26, MISSOUN ..o 64,912,206 |.......... 81,314,151 ,988, 176,064,610 |.......... 20,773,095
27.  Montana 17,253,126 |.......... 15,247,562 ,516, A28 | 34,364,181 |........... 4,188,290
28. Nebraska .. ...22,812,276 |.......... 17,561,204 |. ....50,423,015 |.. 10,105,078
29. Nevada ........ . ...34,781,978 |..........59,784 558 |. .. 108,730,831 |.. . 4,690,627
30.  New Hampshire ...........ccoccccurininioccicinns NH ool o 30,270,246 |.......... 69,145,405 ,199, 112,037,033 |........... 4,706,382
31, NEW JEISEY ...oouiiiiiciciciseseec e N [ b o 401,052,057 |........ 329,312,692 171, ,251,454 |........ 842,387,349 |.......... 64,634,350
32, New Mexico . o NM o L s 24,070,076 |.......... 50,375,663 |. , IR ,534)|..e 74,025,836 |.. ..3,251,479
33. New York ..... .1,164,156,966 |........833,734,388 |. 218,321,0% |.....2,283,384,788 |.. 93,180,428
34.  North Carolina .. ... 134,457,795 |. 197,181,376 |. 20,239,685 379,139,657 |.. 49,828,739
35.  North Dakota ...20,088,681 |............7,190,370 |.........(4,447, (2,313,997)..........20,517,248 |.. ..9,352,902
36. OO ...ccueeee . 109,857,899 |. 195,849,102 |.......... 14,105,500 |....... 209,570,353 |........ 529,382,854 |.. 47,058,496

...68,507,506 |.
...33,175,049 |.
.289,192,845 |.
... 17,606,344 |.
...85,131,902 |.

37. Oklahoma .
38. Oregon .........

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .

..50,815,653 |.
..98,617,920 |.
298,129,847 |.
..43,08,839 |.
..92,560,873 |.

.27,380,606 |..
. 1,170,811 |.
.89,177,384 |..
..8,255,482 |..
...9,055,911 |..

.8,478,717
12,198,424
19,137,014
..1,630,921
38,573,663

708,351,388 |.
71,083,417 |.
202,575,593 |.

42.  South Dakota ... ....5,362,543 |.......... 15,619,006 |. ...1,123,958 |.......... 19,691,188 |.. ..2,294,140
43. Tennessee ... . 126,418,773 |........ 115,433,007 |.......... 19,085, ..........45,607,001 306,544,413 |.. 55,741,059
44. Texas ....... .405,841,160 |..... 1,029,966,660 |..........42,125,284 |........ 480,053,703 |..... 1,957,986,807 |.. 85,448,262
45.  Utah ..... ...44,865,635 |..........71,036,613 |. .. 1,834,658 |...... 114,682,374 |.. . 8,439,246
46. Vermont . ...14,183,862 |..........23,831,964 |........... 1,070, e 6,683,851 |..........45,769,884 |.. . 1,343,252
47, Virginia ...ooccececececeeeeccccseeeecccseseeeeeceeeee. VA L L 159,498,553 |........ 174,769,883 |.......... 23 578,704 |.......... 71,981,390 |........ 429,828,530 |.......... 92,375,288
48.  Washington ..........ccccceeeoccurennnvcococnnneee. WA [ L o 93,001,044 |........ 215,429,728 |......... 11,361,097 |.......... 24,913,390 |........ 344,796,159 |.......... 11,988,942

49.  West Virginia ..20,675,455 |. ...195,011 |.......... 11,760,510 |..........43,889,517 |.. 19,768,277

50. Wisconsin .... . . ..87,632,005 |. 5,432,129 |.. .17,388,966 |........ 158,085,258 |.. ..3,304,921
51, WYOMING eoveveereeeeerinineeeeeeeesennseseseneeenenes. WY o L e 6,235,618 |.......... 17,119,664 |.............. 401,250 |.ocoovrinnene 74,439 |.......... 23,830,971 |...ovenee. 988,698
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N e e o e
53. Guam .............. .. GU ... 18,451 |..
54.  Puerto Rico ...... .. PR .. .89,597,869 |..
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e Ne o0 31,422 o o (114,676) | o (83,194)
56. Northern Mariana Islands ....................ccc... MP [ N e [ [ [ fe
57. Canada .........cccceeeenne .. CAN 1,004,238 |. . .. 1,352,840 |..
58. Aggregate Other Aliens .. OT 12,771,546 ... 448,881 |..............448,034 |........ 247,500,000 |........ 261,168,461 |..
59.  Subtotal ....cocovviiiii e XXX 6,385,713, 141 19,403,596, 242
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 1,533,947,834 |....cceuenee 410,247 | e [ 1,534,358,081 [
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.................... ...22,262,208 |. ....29,904,690 |..
94.  Aggregate or other amounts not allocable by State. |....... .... 283,580,771 |.... . RTRTRRTRPRRRRRRI RSP 283,580,771 |..
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... .8 225,503,954 |..... 9,050,571,910 |........ 599,263,150 |.... 3,376,100,770 |... 21,251,439,784 |..... 6,446,870,789
96. Plus Reinsurance Assumed. o XXX e [ 27,433,523 |........ 371,351,114 [ [ 429,469,999 |........ 828,254,636 |........ 505,667,765
97  Totals (All Business).... o XXX e 8,252,937,477 |..... 9,421,923,024 |........ 599,263,150 |..... 3,805,570,769 |... 22,079,694,420 |..... 6,952,538,554
98. Less Reinsurance Ceded...........ocoeeeeenenenernenenns oo XXeoons |oene 1,036,759,341 |..... 3,661,747,262 |........ 144,454,700 |..... 2,252,754,176 |..... 7,095,715,479 ..o
99. Totals (All Business) less Reinsurance Ceded XXX 7,216,178, 136 5,760, 175,762 454,808,450 1,552,816,593 | 14,983,978,942 6,952,538,554
DETAILS OF WRITE-INS
58001. HKG Hong Kong ..... ....120,689 |. . .. e 120,689 |..
58002. ZZZ Other Alien .. . ...12,650,857 |. .. 261,047,772 |..
58003, ..iiiiiiieiieenree e sneessnes s oeeens XX ewiren e fe e
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 12,771,546 448,881 448,034 247,500,000 261,168,461 53,461
9401. Reinvested Net Non Forfeiture Option Proceeds ..|...... XXX [ 283,580,771 [coveeeeeivieiieiies oo o oo 283,580,771 [oeveoeeeeeciiiieiine
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 283,580,771 283,580,771
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer...............oceveeerieereeeieees ceeeneas
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 5
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

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
Jefferies Credit Partners LLC None Delaware
Apex Credit Partners LLC None Delaware
Green SPE LLC None Delaware
Apex GPILLC None Delaware
Apex Securitized Income Fund LP 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
Jefferies Credit Partners Structured Solutions Fund GP LLC None Delaware
Jefferies Private Credit BDC Inc. None Maryland
JCP Funding 2024 LLC None Delaware
JFIN Revolver Holdings II LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN Funding 2021 LLC None Delaware
JSPCS MM LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 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-IIT 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
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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
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.
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MMAF Equipment Finance LLC 2019-B None Delaware
MMAF Equipment Finance LLC 2020-A None Delaware
MMAF Equipment Finance LLC 2021-A None Delaware
MMAF Equipment Finance LLC 2022-A None Delaware
MMAF Equipment Finance LLC 2023-A None Delaware
MMAF Equipment Finance LLC 2024-A None Delaware
Barings Equipment Finance LLC 2025-A None Delaware
Barings Equipment Finance LLC 2025-B None Delaware
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 II 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
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
Crane APACILP
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 Property Company 1 Limited
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

*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
None
None
None
None
None
None
None
None
None
None
47-1296410
None
None
None
None
None
04-1590850
None
None
None
None
None
None
None
None
None
None
None
None
None
None
04-1590850
04-1590850
47-1466022
45-4000072
51-0504477
98-0524271
98-0457465
98-0457463
None
None
None

Delaware
Delaware
Delaware

United Kingdom
Delaware
Singapore
England & Wales
India

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware

United Kingdom
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
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
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Federal Tax ID NAIC Co Code  State of Domicile

Baring SICE (Taiwan) Limited 98-0457707 Taiwan ROC
Barings Singapore Pte. Ltd. None Singapore
Barings Japan Limited 98-0236449 Japan
Barings Real Estate Investment Japan Limited None 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

*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 Core Fund Feeder I GP S.a.r.l. None Luxembourg
Barings Investment Fund (LUX) GP S.ar.L None Luxembourg
Barings BME GP S.a.r.l. None United Kingdom
Barings GPC GP S.ar.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. | 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 III 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 11 GP, LLC None Delaware
Barings SEM 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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BMT RE Debt Fund GP LLC None Delaware
Barings Small Business Fund LLC 84-5063008 Delaware
Barings TYIDF2 Rated Feeder GP LLC None Delaware
Barings TYIDF2 Rated Feeder, L.P. None Delaware
Barings Active Passive Equity Direct EAFE LLC None Delaware
BCLF GP LLC None Delaware
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
Amberst Long Term Holdings, LLC None Delaware
Enroll Confidently, Inc. None Delaware
Imbiba Growth LLP None United Kingdom
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
Port 51 Commercial 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

*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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Other Affiliates & Funds:

100 w. 3rd Street LLC 04-1590850 Delaware
300 South Tryon Hotel LLC 82-2432216 Delaware
300 South Tryon LLC 04-1590850 Delaware
2160 Grand Manager LLC None 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 Capital Solutions Perpetual Fund (CA), L.P. None Cayman Islands
Barings Construction Lending Fund LP None Delaware
12-18 West 55th Street Predevelopment, LLC None Delaware
21 West 86th LLC None Delaware
Barings Diversified Residential Fund LP None Delaware
Barings Emerging Generation Fund II LP None Delaware
Barings Emerging Generation Fund, LP 84-3784245 Delaware
Barings Emerging Markets Corporate Bond Fund None Ireland
Barings 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 Storage Operations Trust 04-1590850 Australia
Barings-MM Revolver Fund LP* None Delaware
Barings Australia Storage Trust 04-1590850 Australia
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
Cornerstone Permanent Mortgage Fund LLC 45-2632610 Massachusetts
CREA Ridge Apartments, LLC None Delaware
Euro Real Estate Holdings Herleshausen LLC None Delaware
London Office JV Holdings LLC None Delaware
MALIC 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 III LLC None Delaware
MM Speedway El Paso Member LLC None Delaware
MM Speedway El Paso Member II 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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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 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-111 None Cayman Islands
Barings CLO 2019-IV None Cayman Islands
Barings CLO 2020-I None Cayman Islands
Barings CLO 2020-I11 None Cayman Islands
Barings CLO 2020-IV None Cayman Islands
Barings CLO 2021-I None Cayman Islands
Barings CLO 2021-11 None Cayman Islands
Barings CLO 2021-I1I None Cayman Islands
Barings CLO 2024-11 None Cayman Islands
Babson Euro CLO 2015-1 BV None Netherlands
Barings Euro CLO 2019-1 36037260H Ireland

Barings Euro CLO 2019-11 None Ireland

Barings Euro CLO 2020-1 DAC None Ireland

Barings Euro CLO 2021-1 DAC 3715576VH Ireland

Barings Euro CLO 2021-1I DAC 3750378QH Ireland

Barings Euro CLO 2021-11I DAC None Ireland

Barings Euro CLO 2023-11 DAC None Ireland

Barings Euro CLO 2024-I1 4278301GH Ireland

Barings Global Energy Infrastructure Fund I LP 98-1332384 Cayman Islands
Barings Joondalup Trust None Australia
Barings Construction Lending Fund 93-4219244 Delaware
Barings Liquidity Investment Strategy None Delaware
Artemis Real Estate Income and Growth Fund II LP 82-4059427 Delaware
Barings Real Estate European Value Add Fund 3 SCSp* None Luxembourg
Artemis EM Strategy Sponsor Investor, LLC 99-1828090 Delaware
Barings Global Special Situations Credit 4 Delaware* 85-1465973 Delaware
Barings Global Special Situations Credit 4 LUX* 98-1570693 Luxembourg
Barings Europe Select Fund None Ireland

Barings Hotel Opportunity Venture 87-0977058 Connecticut
Barings Innovations & Growth Real Estate Fund* 86-3661023 Delaware
Barings Middle Market CLO 2017-1 Ltd & LLC None Cayman Islands
Barings Middle Market CLO Ltd 2021-1 98-1612604 Cayman Islands
Barings Middle Market CLO Ltd 2023-1 None Bermuda
Barings Middle Market CLO Ltd 2023-11 None Bermuda
Barings RE Credit Strategies VII LP 98-1332384 Delaware
Barings Euro Middle Market CLO 2024-1 DAC None Ireland

Barings Middle Market Loan Partners 1 None Cayman Islands
Barings Middle Market Loan Partners 2 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 Loan Partners 5 None Cayman Islands
Barings Loan Partners 4 None Cayman Islands
Barings Target Yield Infrastructure Debt Fund 98-1567942 Luxembourg
Barings CLO Investment Partners LP 81-0841854 Delaware
Barings Euro Value Add II (BREEVA II)* None Luxembourg
Barings Transportation Fund LP* 87-1262754 Delaware
Braemar Energy Ventures I, L.P.* None Delaware
BRAVA 5 MALIC Investor LLC 13-1935920 Australia
BRAVA 5 MM Investor LLC 04-1590850 Australia
Barings European Core Property Fund SCSp * None Luxembourg
Barings European Private Loan Fund IIT A 46-5001122 Luxembourg
Benchmark 2018-B2 Mortgage Trust 38-4059932 New York
Benchmark 2018-B4 None New York
Benchmark 2018-B8 38-4096530 New York
Barings Core Property Fund LP 20-5578089 Delaware
DPI Acres Capital SPV LLC 04-1590850 Delaware
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
40 Exchange MM Member LLC None Delaware
Barings Global Investment Grade Credit Fund None Ireland

MM MD2 Station Member LLC* 04-1590850 Delaware
MM National I0S Program Member LLC 04-1590850 Delaware
MM National Self-Storage Program Member II LLC None Delaware
MMYV Climate Technology Fund GP* 04-1590850 Delaware
MM REED District Landco Member LLC None Delaware
MM Sedona Vortex Investor 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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MM SL Willistown LLC None Delaware
MM Subline Borrower LLC 04-1590850 Delaware
MM The Gilman Member LLC None Delaware
MM Tokyo BTR1 LLC None Delaware
MM Tokyo BTR1 LLC — Project Zeus 39-2502808 Delaware
MMLIC Australia BAST LLC None Delaware
MMLIC Australia BSOT LLC None Delaware
SBNP SIA TV 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 I11, L.P. 41-2280127 Delaware
Tower Square Capital Partners IIIA, 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
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Comnerstone California Mortgage Fund I LLC 95-4207717 California
Comerstone California Mortgage Fund II LLC 95-4207717 California
Cornerstone California Mortgage Fund III LLC 95-4207717 California
Comnerstone Fort Pierce Development, LLC* 56-2630592 Delaware
Cormerstone Permanent Mortgage Fund 11 LLC 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund III LLC 35-2531693 Massachusetts
Comerstone Permanent Mortgage Fund IV LLC 61-1793735 Massachusetts
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC - Avalon Spain 04-1590850 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MM 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
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 ReDiscover 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 I1 LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Select Funds:
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MML Series Investment Funds I1:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MassMutual RetireSSMART Funds:
MML SER INVT FD II ISHARES 80/20 ALLOCATION FD 45-1618222 Massachusetts
MassMutual ishares 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual Blue Chip Growth Fund 04-3556992 Massachusetts
MassMutual Core Bond Fund 04-3277549 Massachusetts
MassMutual Diversified Value Fund 01-0821120 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual 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.



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Massachusetts Mutual Life Insurance Company
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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 ...........coeeeenns . .| Company . | Ownership.. .100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co N P 70416 ....|43-0581430 .. ML Bay State Life Insurance Company . C.M. Life Insurance Company . [Ownership.. .100.000 ...
. 0000 ... . . CML Special Situations Investor LLC C.M. Life Insurance Company . [Ownership.. .100.000 ...
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e CM Life Mortgage Lending LLC ......cceeeeeennnnnn . .|C.M. Life Insurance Company ... . [Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
20000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee e e | i | CML Global Capabilities LLC ....cccvvvvrreeernnnns ..DE..... . .| Company Ownership.. .100.000 ...
Massachusetts Mutua
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM Global Capabilities | LLC .......evvvvvvnnnnee DB DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...
MassMutual Global Business Services India
. 0000 ... MM Global Capabilities | LLC . . [Ownership.. .100.000 ...
. 0000 ... MM Global Capabilities (Netherlands) B.V. ... {.. .|V Global Capabilities | LLC ................. Ownership.. .100.000 ...
MassMutual Global Business Services Romania
. 0000 ... SR.L. e ..ROU.... .|MM Global Capabilities (Netherlands) B.V. |Ownership.. .100.000 ...
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 ...
Massachusetts Mutual Life Insurance
20000 L.u] ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e MM Global Capabilities Il LLC ................. .. DE..... . .| Company Ownership.. .100.000 ...
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 ...
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e Berkshire Way LLC .....ccoeoeiiie LDE] e DS........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MML Special Situations Investor LLC ........... LDE] e DS........ COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...
Massachusetts Mutual Life Insurance
0000 .| 47-5322979 .. Timber land Forest Holding LLC ................... .| Company Ownership .}.100.000 ...
. 0000 . 47-5322979 .. Timber land Forest Holding LLC .. C.M. Life Insurance Company ... Influence.. .0.000 ...
0000 47-5322979 .. Timber land Forest Holding LLC ..... Wood Creek Capital Management LLC . . [Management .0.000 ...
. 0000 . Lyme Adirondack Forest Company, LLC Timber land Forest Holding LLC ...... . | Ownership.. 100.000 ...
0000 ...| weveeereerrmrreeerreeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeenens ceveeees] eeeeeeeeeeeeens Lyme Adirondack Timberlands I, LLC .... ..|Lyme Adirondack Forest Company, LLC ........ Ownership.. .100.000 ...
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Lyme Adirondack Timberlands |1, LLC .. ..|Lyme Adirondack Forest Company, LLC .... Ownership.. .100.000 ...
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens Lyme Adirondack Timber Sales, LLC .|Lyme Adirondack Forest Company, LLC .... Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MSP=SC, LLC eeeveeeieieeiee et GDE] s DS........ COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Insurance Road LLC .....cooevviiiiiiiiiiiiniiinnnnnns LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ...
. 0000 ... ..| 04-1590850 .. MassMutual Trad Private Equity LLC .... Insurance Road LLC ..........coeeeeeeeeinnnnnnns Ownership.. .100.000 ...
. 0000 ... 04-1590850 .. MassMutual Intellectual Property LLC . Insurance Road LLC ... Ownership.. .100.000 ...
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Trad Investments | LLC ..ooovvvvieiieiiiiiiiiiennns . Insurance Road LLC ... Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | EM Opportunities LLC .......vvvvvvvnnnnniiiiiinnnnes LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e, MassMutual MCAM Insurance Company, Inc. ..... VT NIA....... Company Ownership.. .100.000 ... [MMLIC oo s
Massachusetts Mutua
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e, MassMutual Ventures US IV GP, LLC ............. ..DE..... Company Ownership.. ..99.000 ... [MMLIC oooeeeeeeeeeeeeee e s
B 00 SRR DR ISR ISR I MassMutual Ventures US IV GP, LLC ............. ..DE..... Massachusetts Mutual Ascend ... .... |Ownership.. 012000 L IMMLIC e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee e e | i | e, MassMutual Ventures US IV, L.P. .. ..DE..... MassMutual Ventures US IV GP, LLC ........... Management e 0,000 Ll [MMLIC e s
B 00 SRR DRURRR IRRTSR ISR I MassMutual Ventures US IV LLC .... ..DE..... MassMutual Ventures US IV, L.P. ............. Ownership.. .100.000 ... IMMLIC oveeeeeeeeeee e s
Massachusetts Mutual Life Insurance
0000 ..of ceeeeiiiiiiiiiiiiiiiiiiiinirieeeeeieeeeeeeeeeeees | eeeeeeeee ] eeveeiiis | i | i | e MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....]....... DS........ COMPANY e 0WNership...oooeeeeeeieieieieeeeeeeeeee | ..50.000 ....[MMLIC .oooeiiiiiiieiieiiee e [ eeeeeeniiiins | eeee e
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]....... DS........ MassMutual Ventures Europe/APAC | GP, LLC |Management............ccoeeveeeeeennnn. .. 0.000 .. [MMLIC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeeeeees | e e
MassMutual Ventures Europe/APAC | GP, L.P.
. 0000 . MassMutual Ventures Europe/APAC | L.P. ....... O DS........ Management.... .}.. 0.000 .... [MMLIC ..
0000 MassMutual Ventures Southeast Asia Ill LLC . |..DE..... .|MassMutual Ventures Europe/APAC | L.P. .... |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Southeast Asia |11 LLC
0000 MV Digital | LLC wovveeeeeeeeieeeeiee e SO DS.ree | et OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 Counterpointe Sustainable Advisors LLC ....... .. DE..... | COMPANY e Ownership ..80.250 ....|MMLIC ..
. 0000 . CSA Intermediate Holdco LLC .............cccett ..DE..... ..| Counterpointe Sustainable Advisors LLC .... |Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Trust Services LLC .. .. DE..... .|CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
. 0000 . CP PACE LLC . CSA Intermediate Holdco LLC .. Ounership.. .4.100.000 ... [MMLIC
0000 Counterpointe Titling Trust e | DE.Ll <eveee. | CP PACE LLC Ounership .100.000 ... |MMLIC ..
. 0000 . CSA Employee Services Company LLC .............. DB DS........ CSA Intermediate Holdco LLC .....ccceeeennnnnn ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... |MMLIC
Counterpointe Sustainable Real Estate Il LLC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ CSA Intermediate Holdco LLC .....cceeveennnnn ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
0000 Counterpointe Energy Solutions Il LLC ........ .| CSA Intermediate Holdco LLC ................e. Ownership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Solutions (CA) Il LLC . Counterpointe Energy Solutions I LLC ..... [Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Energy Solutions (FL) Il LLC . .| Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Solutions (IL) LLC ..... .| Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
0000 Loop-Counterpointe PACE LLC ......... Counterpointe Energy Solutions (IL) LLC ... |Ownership.. ..}..50.000 ....|MMLIC
. 0000 . Counterpointe Energy Services LLC ..|CSA Intermediate Holdco LLC ........evvveneeee Ownership .100.000 ... |MMLIC ..
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Counterpointe Investment Management LLC ...... . .| CSA Intermediate Holdco LLC ...........ee..eeee Ownership .100.000 ... |MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . CSA Incentive Holdco LLC ......coeeeeeeenennnenins .| Counterpointe Sustainable Advisors LLC .... |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 27-0105644 .. Jefferies Finance LLC .......ccvvvvvnnnnnnne COMPANY e e e e e e e e e e e e Ownership..... ..50.000 ....|MMLIC ..
0000 . JFIN GP Adviser LLC .... . | Jefferies Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies MM Lending LLC .... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Credit Partners LLC .. | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Apex Credit Partners LLC ... .. | Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Green SPE LLC ... .. | Apex Credit Partners LLC .. . [Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Apex GP | LLC ..evvvreiinnnnene .. | Apex Credit Partners LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Apex Securitized Income Fund LP . |Apex GP | LLC ..oeveeeene . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Credit Management LLC .. | Jefferies Credit Partners LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 JOM GP | LLC .......... .. | Jefferies Credit Management LLC . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . JOM H-2 Credit Fund GP LLC . . .| Jefferies Credit Management LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Direct Lending CLO 2022 LLC ......... Jefferies Credit Partners LLC Ounership ..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.l weeeeveeerieieniiieenins 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 ... [MMLIC
. 0000 . Jefferies Direct Lending Fund C LP .. JFAM GP LP Ownership .100.000 ... |MMLIC ..
0000 Jefferies DLF C Holdings LLC ......cccocuveenne . 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 11 GP LLC v Jefferies Credit Partners LLC .. Ounership .100.000 ... |MMLIC ..
. 0000 . JOLF |1 GP LP JOLF 11 GP LLC ... Ounership .100.000 ...|MMLIC ..
0000 Jefferies Direct Lending Fund 11 C LP . .| JOLF 11 GP LP .. | Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies DLF 2 C Holdings LLC .................. . Jefferies Direct Lending Fund Il C LP ...... Ownership .100.000 ... |MMLIC ..
0000 Jefferies Direct Lending Fund 11 C SPE LLC .. |..DE.....[...... NIA....... Jefferies DLF 2 C Holdings LLC ..o OWNErShIP..eeieeieiie e .100.000 ... [MMLIC
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Jefferies DLF2 C Holdings-2 LLC ................. LDE ] NIA....... Jefferies Direct Lending Fund Il C LP ...... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
Jefferies Direct Lending Fund |l C SPE-2 LLC
. 0000 . Jefferies DLF2 C Holdings-2 LLC .. Ownership .100.000 ... |MMLIC ..
0000 JOLF 111 GP LLC .. | Jetferies Credit Partners LLC .. .. |Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JOLF 111 GPLP ... v | DE..... JOLF TGP LLC o Ounership .100.000 ... [MMLIC ..
0000 Jefferies Direct Lending Fund II1 CLP ....... . DE..... JOLF TGP LP s Ownership .100.000 ... |MMLIC ..
. 0000 . Jefferies DLF3 C Holdings LLC ......cccounnnnnen . ...NIA....... | Jefferies Direct Lending Fund 111 C LP .... |Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Direct Lending Fund IIl C SPE LLC |..DE..... Jefferies DLF3 C Holdings LLC ................. Ownership .100.000 ... .
. 0000 . JCP Direct Lending CLO 2023-1 LLC ... o |..DE..... Jefferies Credit Partners LLC ................ Ownership .100.000 ... |MMLIC ..
0000 JCP Direct Lending CLO 2023 Ltd. . . .. | JOP Direct Lending CLO 2023 Ltd .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 6 1 . Jefferies Credit Partners LLC ................ Ownership .100.000 ... |MMLIC ..
Jefferies M Super Private Credit Fund GP LLC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee e ] e | i | s | e [ LDE] NIA....... Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Partners Europe Limited .... |..GBR....]...... NIA....... Jefferies Credit Partners LLC Ownership .100.000 ... .
. 0000 . JCP Congaree Credit Fund GP LLC ... LDE ] NIA....... Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 JCP Solaris Credit Fund GP LLC .... LDE] NIA....... Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
Jefferies Credit Partners Structured
0000 Solutions Fund GP LLC ......ceevveiiiiiiiieee Jefferies Credit Partners LLC ................ OWNership.....ccooiuiiieiiiiiiieeeeee .100.000 ... |MMLIC
. 0000 . Jefferies Private Credit BDC Inc. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JCP Funding 2024 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.I. . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Finance Europe, SCSp ..... .| JFIN Europe GP, S.a.r.l. .. [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Business Credit LLC . . | Jefferies Finance LLC ....... .. | 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 ... Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JSPCS MM LLC .......... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN LC Fund LLC ..... .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 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 ...|MMLIC
. 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 ...|MMLIC
. 0000 . JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2020 Ltd. .. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|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 ... |MMLIC ..
. 0000 . JFIN Revolver CLO 2022-11 Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2022-111 Ltd. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2022-1V Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2024~ Ltd. ... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Revolver CLO 2025-| Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-IV LLC ... Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver Fund, L.P. ............. Jefferies Finance LLC ... Ownership ..57.950 ....|MMLIC ..
0000 JFIN Revolver Funding 2021 Ltd. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver Funding 2021 |11 Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Funding 2021 IV Ltd. .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Revolver Funding 2022-1 Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |[MMLIC ..
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. 0000 . JFIN Revolver SPE1 2022 LLC .. Jefferies Finance LLC ... Ownership .100.000 ...
0000 JFIN Revolver SPE3 2022 LLC .. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...
. 0000 . JFIN Revolver SPE4 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver SPE4 2022 Ltd. .... .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JCP Private Loan Management GP LLC .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Private Loan Management LP . .| JCP Private Loan Management GP LLC . Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JF CEl Holdings 1LLC .... .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 JF CEl Holdings 2 LLC .... .| JF CEIl Holdings 1 LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . Apex Credit CLO 2024-1 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Apex Credit Holdings LLC .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN CLO 2012 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..4.100.000 ...|MILIC
0000 JFIN CLO 2013 Ltd. .. .. | Apex Credit Holdings LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN CLO 2014 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..4.100.000 ...|MILIC
0000 JFIN CLO 201411 Ltd .. | Apex Credit Holdings LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN CLO 2015 Ltd. .. . | Apex Credit Holdings LLC Ounership.. ..4.100.000 ...|MILIC
0000 JFIN CLO 2015-11 Ltd. .... Apex Credit Holdings LLC .. Ownership ..85.000 ....|MMLIC ..
. 0000 . JFIN CLO 2016 Ltd. ..... Apex Credit Holdings LLC .. Ounership .100.000 ... [MMLIC ..
0000 JFIN CLO 2017 Ltd. .. .| Apex Credit Holdings LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN CLO 2017-11 Ltd. .... Apex Credit Holdings LLC .. Ounership .100.000 ... [MMLIC ..
0000 Custom Ecology Holdco, LLC .....eeeeunnnninnnnnee Jefferies Finance LLC ........evveveeeeeennnnnnee OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 .| eeriiiieeee e | e s 86-2294635 .. Glidepath Holdings Inc. .....ccccoooiiiiiieeiinise .| Company Ownership .100.000 ... |MMLIC ..

B 63312 ... [13-1935920 ..

. 0435 ...[Massachusetts Mut Life Ins Co .........
B P 93661 .... [31-1021738 ..

. 0435 ...[Massachusetts Mut Life Ins Co ....

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

.|Glidepath Holdings Inc. Ownership

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

Annuity Investors Life Insurance Company ....

. 0000 . MM Ascend Life Investor Services, LLC . MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...|MMLIC
0000 MM Ascend Mortgage Lending LLC .................. .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... .
. 0000 . MM Vine Street LLC vooeeeeeeeeeeeeeeeeeeeeeeeeeees .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
0000 ... . e Counterpointe  Ascend Mortgage Lending LLC MassMutual Ascend Life Insurance Company . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... [ 26-3260520 .. | ... . Manhattan National Holding, LLC ................ .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
0435 ...|Massachusetts Mut Life Ins Co .......... |..... 67083 ....|45-0252531 .. .............. Manhattan National Life Insurance Company ... |.. Manhattan National Holding LLC ............... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MassMutual Mortgage Lending LLC ................ LDE] e DS........ COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e MM Copper Hill Road LLC .....eevvuveeeereeainenne GDE] s DS........ COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MAV CTF TGP LLC weveeeeeeeiee e GDE] s DS........ COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
MassMutual Ventures Climate Technology Fund |
20000 o[ e | e e LDE..... .|MWV CTF | GP LLC .... . |Management.... 0,000 ..o [MULIC e [ eeeriireeee | e e
Massachusetts Mutua
20000 .| e e e MM Direct Private Investments Holding LLC ... |..DE..... ] COMPaNY . Ownership 2100000 ... [MULIC ..oooiiieee e [ e s
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM Direct Private Investments UK Limited .... |..GBR.... .|MM Direct Private Investments Holding LLC |Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] DPI-ACRES Capital LLC ...ceevvviviiiiiiiiiiiiis WDE ] DS........ COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DPI-ARES Mortgage Lending LLC ................... DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 ... MM Investment Holding .... .| Company Ownership .100.000 ...
. 0000 ... s MMIH Bond Holdings LLC ... MM Investment Holding ... Ownership.. ..99.610 ...
. 0000 ... 26-0073611 .. MassMutual Asset Finance LLC .... s .|C.M. Life Insurance Company . Ownership .. 0.400 .... . s
. 0000 ... 26-0073611 .. MassMutual Asset Finance LLC .................... MM Investment Holding ........cccoovvvvvnnnnnnes OWNership...ooeeeeeeeeiiieieeieeeeeeeee | ..99.600 ... [MMLIC ..oooeiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeee [ eeeeieeiieins | e s
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 32-0546197 .. MMAF Equipment Finance LLC 2017-B ... .|MassMutual Asset Finance LLC Ownership .100.000 ...
0000 s MMAF Equipment Finance LLC 2019-B MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . MMAF Equipment Finance LLC 2020-A MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 MMAF Equipment Finance LLC 2021-A MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MMAF Equipment Finance LLC 2022-A MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 MMAF Equipment Finance LLC 2023-A MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MMAF Equipment Finance LLC 2024-A ... MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Equipment Finance LLC 2025- MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
. 0000 . . Barings Equipment Finance LLC 2025-B MassMutual Asset Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 ..| 04-2443240 .. MML Management Corporation . MM Investment Holding ....... Ownership.. ..}.100.000 ...|MMLIC
. 0000 . ..| 04-3548444 .. MassMutual International Holding MSC, Inc. . MML Management Corporation ... Ownership.. ..}.100.000 ...|MMLIC
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 04-3341767 .. MassMutual Holding MSC, Inc. .......cccccunnneee .|MML Management Corporation Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
0000 MUL CM LLC e COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
. 0000 . Blueprint Income LLC .|MML CM LLC ... Ownership .100.000 ... |MMLIC ..
0000 Flourish Holding Company LLC . ML CM LLC ... . [Ounership.. ..}.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 ... . | Ownership .100.000 ... |MMLIC ..
. 0000 . SoraFinance, Inc. .......... Flourish Holding Company LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 Flourish Financial LLC ... . .|Flourish Holding Company LLC ... .. | Ounership .100.000 ... .
. 0000 . Flourish Technologies LLC .............ccceeeenns . Flourish Holding Company LLC ...........ccce... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 04-3356880 .. ML Distributors LLC .. LMALL) DS........| Company Ounership ..99.000 ....|MMLIC ..
0000 ..| 04-3356880 .. ML Distributors LLC MassMutual Holding LLC . | Ownership.. .. 1.000 .... |MMLIC
Massachusetts Mutual Life Insurance
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e ML Investment Advisers, LLC .......cccccunneee LDE] e DS........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 ... ceeeeeree e [ e e 46-3238013 .. [ eeeeeieern [ e | e MIL Strategic Distributors, LLC ................ GDE] s DS........ COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 o[ e | e e 06-1563535 .. (2881445 ... [ .eeoooeieriiies | e MassMutual Private Wealth & Trust, FSB ....... W CTe] s DS........ COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e LLC ettt GDE] s DS........ COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE] NIA....... Company Ounership ..}.100.000 ... |[MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE ] NIA....... Baring Asset Management Limited .. Management.... .}.. 0.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. MM Private Equity Intercontinental LLC ....... LDE ] NIA....... Company .... Ownership .100.000 ... |MMLIC ..
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-2738137 .| eereeeiiiiiinn | eerereirnininen | s Pioneers Gate LLC .....ovvvvvvvvvvieiiiiiiiiiieieeees DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 04-2854319 .. [2392316 ..... MassMutual Holding LLC ......coovviiiiiiiiiiinnns L DE..... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|MMLIC
0000 37-1732913 .| ... Fern Street LLC .DE..... .|MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Low Carbon Energy Holding MassMutual Holding LLC .. . | Ownership.. ..}..49.000 ....|MMLIC
0000 . Sleeper Street LLC . |MassMutual Holding LLC . | Ownership .100.000 ... .
. 0000 . 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC .. [Ounership .. 11.260 ....[MMLIC ..
0000 ..| 82-2932156 .. GASL Holdings LLC .... .. .NIA....... |Barings LLC . |Board .......ccen ..0.000 .... |MMLIC
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE ] NIA....... MassMutual Holding LLC . | Ownership/Influence .. ..11.230 ....|MMLIC ..
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE] e NIA....... C.M. Life Insurance Company .... Ownership/Influence .. . 1.110 ... [MMLIC ..
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... L DE.... ... NIA....... Barings LLC Management ... 0.000 .... [MMLIC ..
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Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e FUND e LUX.......... NIA....... COMPANY e Ownership/Influence ..........ccc...... 78160 L [ MMLIC e e | e e
Barings Perpetual European Direct Lending
20000 .. e [ e | e | e [ | FUND o LUX..oof e NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e INflUBNCE...evuvreerie e e 0.000 ... [MMLIC ..oeeieeeeieeereeeieee e eereeniee [ ereeeernees | oo s
Massachusetts Mutual Life Insurance
. 0000 ... 88-0916548 .. Barings Emerging Generation Fund I ........... Company Ownership/Influence .. ..33.781 ...
. 0000 ... ..| 88-0916548 .. Barings Emerging Generation Fund |1 . . |Barings LLC . Influence .. 0.000 ....
Babson Capital Global Special Situation
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1208017 .. | wevvvvvvrvrine | wrvvvrrrrenninns | e Credit Fund 2 ooooeeeeiiiiiiiiieeeeeeeeees LDE ] NIA....... MassMutual Holding LLC .....ccooveeeeeeeeeneennns Ownership/Influence ..........ccccuue.. 228,699 L MMLIC e | e | e s
Babson Capital Global Special Situation
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1206017 .. | wevvvvvvvvrene | wrvvvnrnrenninns | e Credit Fund 2 ooooeeeeiiiiiiieieeeeeeeees LDE ] NIA....... C.M. Life Insurance Company ................... ONNErship..cceeeeeeeieieieeeieceeeeeeeeeee e 1.556 ..o [MMLIC coeiieieeeeiiieeeeeeeeeeeeeeeeeeeeeeeeeeeees | v e e
Babson Capital Global Special Situation
. 0000 . 98-1206017 .. Credit Fund 2 ooooeeeeiiiiiiiiieeeeeeeeeeees Barings LLC . | Management . oo [MMLIC ..
0000 ..| 82-3867745 .. Barings Global Real Assets Fund LP . [MassMutual Holding LLC ..... .. | Ownership/Influence 30.486 ....|MMLIC
. 0000 . ..| 82-3867745 .. Barings Global Real Assets Fund LP .. .|C.M. Life Insurance Company . . [Ownership..... .. [MLIC
0000 82-3867745 .. Barings Global Barings LLC Management.... . [MMLIC ..
Barings Global
0000 ...| weveverrereeeeereereeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeenens ceeeeen] eeeeeeeeeeeeen MassMutual Holding LLC .....ccoeeeeeeeeeeeeenns Ownership/Influence ..........ccc...... ..15.228 ....|MMLIC
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens 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 ... |MMLIC ..
0000 ..| 45-3623262 .. HB Naples Golf Ouner LLC . |MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . Intermodal Holding 11 LLC . MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures Holding LLC .. DE..... .|MassMutual Holding LLC . | Ownership .100.000 ... .
. 0000 . Crane Venture Partners LLP ..GBR... MassMutual Ventures Holding LLC Ownership.. ..}..33.000 ....|MMLIC
0000 MassMutual Ventures Management LLC ..... ceee |- DE.. .|MassMutual Ventures Holding LLC . | Ownership .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 ...ooovvveenieeiiieeeiieee LGBR....) s DS........ Limited woovreeeeeeeeeeree e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
MassMutual Ventures SEA Management Private
0000 MassMutual Ventures India Private Limited ... [.. .|Limited Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... MassMutual Ventures Holding LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Southeast Asia Il LLC ... .. .|MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures UK LLC .|MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures US | LLC . MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...
. 0000 . MassMutual Ventures US Il LLC ... .|MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures US 111 LLC .... .|MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Crane APAC | LP MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...|MMLIC
0000 MM Catalyst Fund LLC .. .|MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . MM Catalyst Fund Il LLC .... . |MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 04-1590850 .. MM Rothesay Holdco US LLC MassMutual Holding LLC .. .. | Ownership.. ..|WLIC
. 0000 . Rothesay Limited ..... MM Rothesay Holdco US LLC . .. [Ownership.. ..|MLIC
0000 Rothesay Mortgages Limited . Rothesay Limited .......... . | Ownership.. ..|WLIC
. 0000 . Rothesay Life Plc .......... Rothesay Limited . . | Ownership.. ..|WLIC
0000 Rothesay MA No.1 Limited Rothesay Life PLC . | Ownership.. ..|WLIC
. 0000 . Rothesay MA No.3 Limited Rothesay Life PLC Ownership.. ...|WLIC
0000 Rothesay MA No.4 Limited ... Rothesay Life PLC Ownership.. ..|WLIC
L0000 L] eeeeeiiiiieeeeeeeeeeeeeeeeeeeieeeeees | eeeeiies e LT Mortgage Financing Limited .|Rothesay Life PLC .. . | Qunership..... LMMLIC ..
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . . UV ... |Rothesay Property Partnership 1 LLP .... . |..GBR.... ..|Rothesay Life PLC ... . | Qunership ..99.900 .... .
0000 Rothesay Property Company 1 Limited . . |..GBR.... Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Foundation .................... . |..GBR.... Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Pensions Management Limited . |..GBR.... Rothesay Limited . .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Asset Management UK Limited .......... |..GBR.... Rothesay Limited .......... .. | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Asset Management Australia Pty Ltd |..AUS... Rothesay Asset Management UK Limited . | Ownership.. ..}.100.000 ...|MILIC
. 0000 . Rothesay Asset Management North America LLC |..DE.... Rothesay Asset Management UK Limited . [Ownership.. ..}.100.000 ...|MMLIC
0000 ..| 04-1590850 .. ML Investors Services, LLC .| MA MassMutual Holding LLC ..... .. | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . 04-1590850 ML Insurance Agency, LLC .. .. MA ML Investors Services, LLC . .. [Ownership.. ..}.100.000 ...|MMLIC
0000 47-1466022 LifeScore Labs, LLC ............. .| MA MassMutual Holding LLC ..... .. | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . ..| 45-4000072 .. MM Asset Management Holding LLC . MA MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 ... ceeeeeiee e [ e e 51-0504477 .. Barings LLC VAL weveee. | MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
Baring Asset Management (Asia) Holdings
0000 ... ceeeeiee e [ e e 98-0524271 .. | eveeevieeee | e | e Limited oo I (CU DS........ Barings LLC ..ovevieeiiie e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
20000 .o e | e e 98-0457465 .. [ ..eevevienee | e | e Limited oo CBWLL DS........ Limited wooeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Baring Asset Management (Asia) Holdings
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 98-0457463 .. Baring Asset Management (Asia) Limited ....... .HG SJLimited oo Ownership .100.000 ...
. 0000 ... Baring Asset Management Korea Limited ........ ..KOR.... .|Baring Asset Management (Asia) Limited .... |Ownership .100.000 ...
Barings Investment Management (Shanghai)
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Limited .ouveeeeeeeieiieiiiiiii LHG.LL DS........ Baring Asset Management (Asia) Limited .... |OWNership.......cccoeuvvvrvvvvvuvuvennnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 L. f e [ | i | [ ] (Shanghai) Limited .......cocoovviviiiiiiiiiinnns CGHGL DS........ Limited oo OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457707 .. [ wevvveveveve | v | e Baring SICE (Taiwan) Limited .........ccceeenne TN DS........ Limited oo OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Singapore Pte. Ltd. .......cccccvvrrnnnne LSGPLLL DS........ Limited .ovvvvreviiiiiiiiieieiiiiei ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0236449 .. [ ..ooveviiiin [ e | Barings Japan Limited .........cccovvviinninnnnn. PN DS........ Limited oo OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Barings Real Estate Investment Japan Limited
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerreeeee e ] e | i | s | e [ PN DS........ Barings Japan Limited .......cooovviviiiiinnnnnns ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | 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 | eeeeeeeeeeees | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings Australia Pty Ltd .........ccccccennneee L.AUS....] .|Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Barings Australia Real Estate Holdings Pty
20000 o[ e | e e Ltd .... woee | -AUS.... .|Barings LLC .... . | Ownership .100.000 ... [MULIC e [ eeeeiiieene | e e
Barings Australia Rea
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 .. [ ..eevveeenee | e | e Pty LEd oo LA DS........ Barings Australia Real Estate Pty Ltd ..... OWNEISNIP..eeeveeesree e .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 ...oooooeiiiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Structured Finance Holdings
20000 .. 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 L[ s | e e [ e [ i | e | e LAV DS........ Holdings Pty Ltd ...cocovveviiiiiniieiiieeinene OWNEISNIP..eeeeeeerree e +100.000 ... [MULIC e [ eeeeiineeee | e e
Barings Australia Structured Finance Pty
. 0000 ... Gryphon Capital Partners Pty Ltd .|Ltd Ownership .100.000 ...
. 0000 ... Gryphon Capital Management Pty Ltd LALS.... Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...
. 0000 ... Gryphon Capital Investments Pty Ltd .... ..AUS....] .| Gryphon Capital Partners Pty Ltd .... Ownership .100.000 ...
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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,
............... LLC i |
80-0875475 .. Barings Finance LLC
BCF Europe Funding Limited .
BCF Senior Funding | LLC ...
BCF Senior Funding | Designated Activity

Company

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

.100.000 ... [MMLIC ..

Artemis Real Estate Partners, LLC ........... Ownership
.|Barings LLC . | Ownership
Barings Finance LLC . | Ownership..
.|Barings Finance LLC . | Ownership

.|Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..

Barings Real Estate Acquisitions LLC Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
04-3238351 .. Barings Securities LLC ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Guernsey Limited ... .|Barings LLC Ownership .100.000 ... |MMLIC ..

98-0437588 ..
. ..4.100.000 ...

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

Barings Europe Limited Barings Guernsey Limited Ownership..
Barings Asset Management Spain SL . ......|Barings Europe Limited Ownership
Baring France SAS ......ccccoiiiiiiiiiiiie LFRALL) L DS........ Barings Europe Limited .....ccooeeeeeiieeiienens Ownership
Baring International Fund Managers (lreland)

Limited
Barings GmbH ....
Barings Italy S.r.l.
Barings Sweden AB ....
Barings Netherlands B.V.
Barings (U.K.) Limited ...
Barings Switzerland Sarl ...
Baring Asset Management Limited ................

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

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

.|Barings Europe Limited
Barings Europe Limited ..
Barings Europe Limited ..
Barings Europe Limited ..
Barings Europe Limited ..
Barings Europe Limited ..
.|Barings Europe Limited
.|Barings Europe Limited

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

98-0432153 ..

. Barings European Direct Lending 1 GP LLP .... Baring Asset Management Limited Ownership.. ..}.100.000 ...
98-0457328 .. Baring International Investment Limited ..... .|Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
98-0457586 .. Baring Fund Managers Limited .|Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..

J IR BCGSS 2 GP LLP Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...|MMLIC
98-0457578 .. 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
BNC Holdings DE LLC
Barings Real Estate Advisers Inc. .............. .

.100.000 ...

Baring Asset Management Limited N
.100.000 ... |MMLIC ..

.|Barings LLC

Ownership..
. | Ownership

................. 04-3238351 ..

3456895 .....

Barings LLC OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
................. 81-4065378 .. Remington L & W Holdings LLC .... Company Ownership/Influence .. ..64.382 ....|MMLIC ..
..| 81-4065378 .. 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 L 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
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Amherst Long Term Holdings, LLC ................. DB 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
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
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Imbiba Growth LLP ......evvvviiiiiiiiiiiiiiiiiiianes LGBR.... DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e 219,990 L MMLIC e | e | e s
Massachusetts Mutual
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Yunfeng Financial Group Limited .HKG....) .| Company ... Ownership 228,650 L [MMLIC e | e | e s
Massachusetts Mutual
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 27-3576835 .. | eveeiiiiiiinn | eereeennieinines | e, MassMutual External Benefits Group LLC ....... DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual
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.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Eclipse Business Capital LLC .........ccccuuneee DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L7000 Ll [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Port 51 Lending Holdings LLC ..................... DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 190,200 .. [MMLIC oo e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Port 51 Lending LLC .. DE..... ..|Port 51 Lending Holdings LLC ... . | Ownership .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Port 51 Commercial LLC ..DE..... .|Port 51 Lending Holdings LLC ... . | Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Counterpointe MM Mortgage Lending LLC ...... DE.....[..... DS........ COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] LNL MM, LLC e WDE ] DS........ COMPANY et OWNErship....ccuveriueriiiieiiieeiieens L1250 L MULIC e [ | e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | CapSec LLC .ovvvvvviieeiiieiiiieiieeeeeeeeeee e DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] LNL MM 2, LLC e WDE ] DS........ COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 85,500 L. [MULIC oo [ | e e
Massachusetts Mutual Life Insurance
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 5301 Wisconsin Avenue Associates, LLC ........ DC.....f....... DS........ COMPANY e e e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee ..99.000 ... [MMLIC oooeeeeieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | 5301 Wisconsin Avenue GP, LLC .....ccovvveeeenns DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeneees | e e
Massachusetts Mutual Life Insurance
L0000 .f e | e 04-1590850 .. [ ..ooocvevviie [ i | e 100 w. 3rd Street LLC ..ooovvviiiiiiiiiiniinns JDEL NIA....... COMPANY veiiuvriiiriiiiiie e OWNErship....ccueeeiueiiiiieiiiieiiens .100.000 ... [MULIC ovvveiiiiiiiiiiiiicciiicciicnciieee | v | e e
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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 2160 Grand Manager LLC ......cooevviiiiiiiiiiinnnnns LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR....]...... NIA....... COMPANY e Ownership/Influence ..........ccc...... 272900 L MMLIC e e | e e
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
20000 .o.] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee e | e | i | e LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
20000 L.u] ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e LDE] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........ooeeeeemieeniiiennnnnnsd .. 0.000 ... [MMLIC e [ eeeeeeeeeeene | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 61-1902329 .. [ .eeveeiiene [ e LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
20000 o[ e | e e 61-1902329 .. [ .eeveveiiiee [ e LDE] NIA....... Barings LLC ..ovevieeiiie e Management.......c.eeeeeeerieeeniineennnnd .. 0.000 ... [MVLIC .eeeeeieieieeeeeeeeeeeeeeeieeeee | eeeeeeeeine [ e
Massachusetts Mutual Life Insurance
. 0000 ... ..[85-3036663 .. | ...eerriiieie | eeeeiieeenns LDE] NIA....... COMPANY e eureeeereeeseree et e Ounership.. .100.000 ... [MULIC e
20000 o[ e | e e 85-3036663 .. [ ..ecocvreerinn [ eeerieieiiens LDE] NIA....... Barings LLC ..ovevieeiiie e Management.......c.eeeeeeerieeeniineennnnd .. 0.000 ... [MVLIC .eeeeeieieieeeeeeeeeeeeeeeieeeee | eeeeeeeeine [ e
Barings Capital Solutions Perpetual Fund Massachusetts Mutua
20000 .. e [ e | e | e [ | (CA), LLPe e O NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerree e 39,020 L. [MULIC i [ e | e e
Massachusetts Mutua
. 0000 ... Barings Construction Lending Fund LP .| Company Ownership.. LTAB0 L MMLIC e e | e e
. 0000 ... Barings Construction Lending Fund LP .| Massachusetts Mutual Ascend ... . [Management... .. 0.000 ...
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | 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.ceeeeeeeeiieeeieeeeeeeeeeeeeee 190,200 ... [MMLIC oo e | e s
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] 21 West 86th LLC ....ccevvviiiiiiieiiiecieee WDE ] DS........ COMPANY et OWNErship....ccuveriueriiiieiiieeiieens 296,240 L MULIC Lo [ | e e
Massachusetts Mutual Life Insurance
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.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Emerging Generation Fund Il LP ....... DE.....[..... DS........ COMPANY 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
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 84-3784245 .. | .ooeiviiiiiii | i | Barings Emerging Generation Fund, LP .......... DB DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 34486 L MILIC e e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 84-3784245 .. | ..oiiiiiiiiii | eeeeeeiiiiieiien | e Barings Emerging Generation Fund, LP .......... LDE] e DS........ Barings LLC ..ooovviieiiiiiiiiii Management..........ooeeeeemieeemiiennnnnns .. 0.000 ... [MMLIC e [ eeeeeeeeeeeee | e e
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 .. eeeeieeereeeeereeereeereereeenes | e e[ e [ e [ e | e | e SIRL) NIA....... COMPANY -veeeeeeeuree et e et e e e e INFIUBNCE. .eeereerieieeiee e 0,000 ..o [MULIC e [ eeeriireeee | 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 255,790 L IMULIC e [ e | e e
Massachusetts Mutual Life Insurance
. 0000 ... Barings Hotel Opportunity Venture | LP . Company ... Ownership/Influence .65.000 ...
. 0000 ... Barings Hotel Opportunity Venture | LP . Barings LLC ... Management... .0.000 ...
. 0000 ... Barings Miller Investment Trust ................ MassMutual Ascend Life Insurance Company . | Influence .. 0.000 ...
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e Barings Miller Investment Trust ................ LAUS.LLL NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e L7489 L MLIC e e | e e
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. | ..eeeerriiiinn | e Barings Real Estate Debt Income Fund LP ...... LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 234,860 L. [MMLIC e e | e s
. 0000 ... ...|85-3449260 .| ..oooiiiiiiis | e Barings Real Estate Debt Income Fund LP ...... LDE ] NIA....... C.M. Life Insurance Company Influence 0,000 L. [MMLIC e
. 0000 ... ..|85-3449260 .. | ...ooooiiiiiis | s Barings Real Estate Debt Income Fund LP ...... LDE] e NIA....... Barings LLC . |Management... e 0.000 ... [MMLIC e
Barings Real Estate European Value Add | SCSp| Massachusetts Mutual Life Insurance
B0 P PP P o TP P P L H T [ PP PPPPPPPPPN LGBR....]...... NIA....... COMPANY . Ownership/Influence .................... LA2.164 L MMLIC e [ | e s
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Barings Real Estate European Value Add | SCSp
20000 ...] eeeeeeeeeeeeeeeeereeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e [ LGBR....)...... NIA....... C.M. Life Insurance Company ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 4685 L [MLIC e e | e e
Barings Real Estate European Value Add | SCSp
20000 .. eeeeieeereeeeereeereeereereeenes | e e[ e [ e [ e | e | e LGBR....)...... NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e Management.......c.oeeeeeerineeniinennnnnd .. 0.000 ... [MVLIC ..o | eeeeeeeeiee [ e
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 LUX..oof e NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 297,806 ... [MULIC .o [ e | e e
Barings Real Estate European Value Add Fund 3
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e SOSP et et LUK NIA....... C.M. Life Insurance Company ................... INFIUBNCE. .eeereerieieeiee e 20.000 ..ou [MMLIC oo [ eeeeireeen | e e
Barings Real Estate European Value Add Fund 3
20000 .o e | e e 04-1590850 .. [ .eeervvveencne [ ereerrieiis | e SOSP et eree e LUX..oof e NIA....... Barings LLC ...ovovveeiiiieiieeeeee e Management.........oeeeeeernneeniineennnd .. 0.000 ... [MVLIC ..o | eeeeeeeeiee [ e
Massachusetts Mutual
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Small Business Fund, L.P. ............. DB e DS........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e 330600 ... [MMLIC e e | e s
Massachusetts Mutual
. 0000 ... 04-1590850 .. Barings Storage Operations Trust Company Ownership ..87.760 ...
. 0000 ... ..| 04-1590850 .. Barings Storage Operations Trust .. . [Massachusetts Mutual . [Ownership.. L7740 ...
Massachusetts Mutual
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings U.S. High Yield Fund ........ccoevvreenns DB e DS........ COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 30,000 L MMLIC oo e | e s
Massachusetts Mutual
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings-MM Revolver Fund LP ..........cccevvvnneee DB e DS........ COMPANY e e e e e e e e e e e e Ownership/Influence ..........cccuuee. .86.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings-MM Revolver Fund LP ..............eeeeeeee LDE] e DS........ MM ASCEND ... Ownership/Influence ..........ccc...... 14,000 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Barings Australia Storage Trust Company Ownership ..87.760 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. Barings Australia Storage Trust ... . [Massachusetts Mutual Ascend . . [Ownership.. . 7.740 ... |MMLIC
Massachusetts Mutual Life Insura
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . Beauty Brands Acquisition LLC ..........cceeeeens LDE ] NIA....... Company Ownership ..32.630 ....|MMLIC ..
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s Beauty Brands Acquisition Intermediate LLC . |..DE.....|...... NIA....... Beauty Brands Acquisition LLC .. Ownership .100.000 ...|MMLIC ..
Beauty Brands Acquisition Intermediate LLC
20000 .. e [ e | e | e [ | Forma Brands, LLC .......cccevvreuveenieeniineenns LDE] NTA e | et OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. | eeeeiiiiiiinn | eeeeeeeiieieiiee | e Cornerstone Permanent Mortgage Fund LLC ...... CMAL) e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 45-2632610 .. | .evvvviiiiiinn | ereereiiriirines | - Cornerstone Permanent Mortgage Fund LLC ...... CMALL) NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........cevvveveeeireennennnnsd .. 0.000 .. [MMLIC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeveeees | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | CREA Ridge Apartments, LLC ....ccoovveeeeeeeeenns 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 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . Euro Real Estate Holdings Her leshausen LLC .. |..DE..... .| Company ... Ownership LAT.500 L MMLIC e | e | e s
Massachuset
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 ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MALIC Australia BSOT LLC ......ccvvverviviinnne DB 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 ..
. 0000 ... ..| 83-0560183 .. Aland Royalty Holdings LP .. MassMutual Holding LLC . | Ownership/Influence ..26.691 ....|MMLIC
. 0000 ... ..| 83-0560183 .. Aland Royalty Holdings LP .. Barings LLC .... . |Management.... .. 0.000 .... |MMLIC
Massachusetts M
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-2244465 .. | .ooovviiiiiinn | eeeeriiiiiiiien | Chassis Acquisition Holding LLC ................ DB DS........ 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 . 814258759 .. | evvviiiiiiinn | eeeerreiieiiiien | s CRA Aircraft Holding LLC .....covvvvrviieiiennnnns DB DS........ COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. 40,000 L MMLIC e e | e s
20000 e[ e | e e 814258759 .. [ eeeeeiienee [ e | e CRA Aircraft Holding LLC .....oovvveriieeninnne GDE] s DS........ Barings LLC ...ovvviieiiieiieeeee e INFIUBNCE...evuveeeiie e e 0.000 ... [MMLIC ..oeeiieeeieiereeeieeerreeeeeeeies [ ereerernees oo s
Massachusetts Mutual Life Insurance
20000 Loi] eeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e EIP Holdings I, LLC .| Company Ownership/Influence .. ..29.000 ....|MMLIC ..
. 0000 ... ..| 46-0687392 .. Validus Holding Company LLC Barings LLC . . | Ownership ..40.440 ....|MMLIC
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STATEMENT AS OF SEPTEMBER 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) *
20000 .| e [ | i [ [ ] SBNP SIA T LLC oo WDE ] DS........ Barings LLC ..oovvviiiiiiiiiiic e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM Speedway El Paso Member LLC .... ..DE..... .| Company Ownership 186,950 .. [MMLIC oo e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s MM Speedway El Paso Member LLC .... .. DE..... . |Massachusetts Mutual Ascend . Ownership 2130050 L MUMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevvvveencne [ ereerrieiiies | e MM Speedway EI Paso Member Il LLC .............. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 278250 L [MULIC e [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Speedway EI Paso Member 11 LLC .............. LDE ] NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee LALTA0 L MILIC e e | e s
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee e ] e | i | s | e [ LUK NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 139,233 L MMLIC e e | e s
Barings European Real Estate Debt Income Fund
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerreeeee e ] e | i | s | e [ LUK NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUBNCE. . uuee 0,000 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
. 0000 . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... [.. COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 2.58.306 ... [MMLIC oo e | e s
0000 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... {.. C.M. Life Insurance Company .... Ownership
. 0000 . ..| 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... [.. .|Barings LLC .... . |Management.
0000 Barings US High Yield Bond Fund ................. . Barings LLC .... . |Management....
. 0000 . Babson CLO Ltd. 2015-1 Barings LLC .... Influence
0000 Barings CLO 201911 .... . |Barings LLC . Influence..
. 0000 . Barings CLO 2019-111 .. Barings LLC .... Influence
0000 Barings CLO 2019-1V .... Barings LLC .... Influence
. 0000 . Barings CLO 2020-| .. . |Barings LLC . Influence..
0000 Barings CLO 2020-111 Barings LLC .... Influence
. 0000 . Barings CLO 20201V .... Barings LLC .... Influence
0000 Barings CLO 2021-I .. . |Barings LLC . Influence..
. 0000 . Barings CLO 2021-11 .... Barings LLC .... Influence
0000 Barings CLO 2021-111 .. Barings LLC .... Influence
. 0000 . Barings CLO 2024-11 .... . |Barings LLC . Influence..
0000 . Babson Euro CLO 2015-1 BV Barings LLC .... Influence
. 0000 . 36-037260H .. Barings Euro CLO 2019-1 BV .... Barings LLC .... Influence
0000 . Barings Euro CLO 2019-11 BV .. . |Barings LLC . Influence..
. 0000 . . Barings Euro CLO 2020-1 DAC Barings LLC .... Influence
0000 37-15576\H .. Barings Euro CLO 2021-1 DAC Barings LLC .... Influence
. 0000 . Barings Euro CLO 2021-11 DAC . . |Barings LLC . Influence..
0000 Barings Euro CLO 2021-111 DAC ... Barings LLC .... .. | Influence
. 0000 . Barings Euro CLO 2023-11 DAC .... Barings LLC .... .. | Influence
0000 Barings Euro CLO 2024-11 ......... Barings LLC .... Influence
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Lif
0000 98-1332384 .. O] NIA....... Company ... Ownership/Influence ..
Massachusetts Mutual Life Insurance
0000 Barings Joondalup Trust . LAUS.LLL NIA....... Company Ownership/Influence ..
. 0000 . Barings Joondalup Trust . LAUS.LLL NIA....... Barings LLC . Influence
Massachusetts Mutual Life Insurance
. 0000 . 93-4219244 .. Barings Construction Lending Fund .... DB s NIA....... Company Ownership/Influence ..
0000 93-4219244 .. Barings Construction Lending Fund .... LDE] e NIA....... Barings LLC . Influence
Massachusetts Mutual Life Insurance
0000 Barings Liquidity Investment Strategy . . . | Company .... Ownership/Influence
. 0000 . Barings Liquidity Investment Strategy ........ Barings LLC . Influence
Artemis Real Estate Income and Growth Fund 11 Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-4059427 .. | eviviiiiiiinn | eeeeeiniiiiiien | s LP e LDE] NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuu... 136,364 L MMLIC e e | e s
Artemis Real Estate Income and Growth Fund 11
L0000 ..f e | e 82-4059427 .| iiiovviiin [ i | LP s JDEL NIA....... Barings LLC ....oovovviiiiiiiiiiiiiiiiiiiiis Influence.....cuvieuuiiiiiiiiiiiiiiinnns .. 0.000 ... [MULIC v
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y
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1 2 3 4 13 14 15 16
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of Control Control
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Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 99-1828090 .. | .evvvvvvrrrenn | wrvrvrrnrenninns | e, Artemis EM Strategy Sponsor Investor, LLC ... |..DE.....|...... NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........cevvveveeeieennnnnnnnsd .. 0.000 .. [MMLIC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeeeeees | e e
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DEIANATE .uvvvvvvvvvvrrrriieiiiiiaeaaaavaaaaaeaaaaaaaaees LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 62941 LLLIMILIC e e | e s
Barings Global Special Situations Credit 4
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DElANAIE .uvvvvvvvveereriiieiieeearaavavaaaaaeaaaaaaaaee LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L3318 L MILIC e | e | e s
Barings Global Special Situations Credit 4
L0000 .o f e [ Delavare ... oo [ DB NIA....... Barings LLC .... . |Management.... 20000 L. JMULIC o [ | e e
Barings Glob Massachusetts M
20000 .| e [ | i [ [ ] LUX e JRELV) GO NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens L2779 LMUILIC e [ e
Barings Global Special Situations Credit 4
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | LUK s LUK NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 0,700 L [MMLIC e e | e s
Barings Global Special Situations Credit 4
. 0000 . e [ LUK NIA....... Barings LLC .... . |Management.... .}.. 0.000 .... [MMLIC ..
0000 Barings Europe Select Fund .... LRLL NIA....... Barings LLC .... . |Management.... .. 0.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 ..| 87-0977058 .. Barings Hotel Opportunity Venture . .. | Company .... Ownership/Influence ..45.346 ....|MNLIC
. 0000 . 87-0977058 .. Barings Hotel Opportunity Venture ... v | CT] s NIA....... Barings LLC . Management .. 0.000 .... |[MMLIC ..
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
. 0000 . 86-3661023 .. LDE] NIA....... Company ... Ounership ..29.740 ....|MMLIC ..
. 0000 . 86-3661023 .. LDE ] NIA....... C.M. Life Insurance Company .... Ownership .. 0.430 .... |MMLIC ..
0000 .| cereeeiree e sreenn [ reeeine ceveees] e Barings Middle Market CLO 2017-1 Ltd & LLC . |..CYM....]...... NIA....... Barings LLC Influence ..0.000 .... |MMLIC ..
. 0000 . 98-1612604 .. Barings Middle Market CLO Ltd 2021-1 ... O NIA....... Barings LLC .... Influence ..0.000 .... |MMLIC ..
0000 . Barings Middle Market CLO Ltd 2023-1 . |Barings LLC . Influence.. ..0.000 .... |MMLIC
. 0000 . Barings Middle Market CLO Ltd 2023-11 . Barings LLC .... Influence oo [MMLIC ..
0000 Barings Euro Middle Market CLO 2024-1 DAC ... |..IRL....]...... NIA....... Barings LLC .... Influence oo [MNLIC ..
. 0000 . Barings Middle Market Loan Partners 1 ........ O .. |Barings LLC . Influence.. .. [MLIC
0000 Barings Middle Market Loan Partners 2 ........ O] NIA....... Barings LLC .... .. | Influence .. [MMLIC ..
. 0000 . Barings Loan Partners 5 . O NIA....... Barings LLC .... .. | Influence .. [MMLIC ..
0000 Barings Loan Partners 4 . O] NIA....... Barings LLC .... Influence . [MMLIC ..
Massachusetts Mutual Lif
0000 ..|98-1332384 .. Barings RE Credit Strategies VII LP . . ...NIA....... | Company .... Ownership/Influence ....|MMLIC
. 0000 . 98-1332384 .. Barings RE Credit Strategies VII LP ........... . Baring Asset Management Limited .. Management . [MMLIC ..
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
L0000 .o f e [ 98-1567942 .. | oovieiieiie [ i | i | JRELV) GO NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens ..19.071 ....]MMLIC
Barings Target Yield Infrastructure Debt Fund
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1567942 .. | wevvviiiiiiiin | errrrrrrniiiiinn | e | s LUK NIA....... Baring Asset Management Limited .............. Management..........covvvvevereerennnnnnnnsd ... 0.000 .... |MMLIC
Massachusetts Mutual Life Insurance
L0000 .o f e [ 81-0841854 .. | ..ooovvvviiis [ e | Barings CLO Investment Partners LP ............ LDE] NIA....... COMPANY et Ownership/Influence ...........ccce.ue .100.000 ...|MMLIC
0000 .| eeriiiieeee e | e s 81-0841854 .. | ..ooooiiiins | | Barings CLO Investment Partners LP ............ LDE] NIA....... Barings LLC .....occvviiiiiiiiiiie e Management............occciniiiiiiiiinnn L..0.000 .... |MMLIC
Massachusetts Mutual Life Insurance
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings Euro Value Add Il (BREEVA I1) ........ Company Ownership/Influence .. ..27.062 ....|MMLIC ..
. 0000 . Barings Euro Value Add Il (BREEVA II) . ..|C.M. Life Insurance Company . . | Ownership.. ... [MMLIC
0000 . . Barings Euro Value Add Il (BREEVA I1) . . .|Barings LLC ......ccoeeeeeernns . |Management.......... oo [MMLIC
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 87-1262754 .. Barings Transportation Fund LP .................. . MassMutual Holding LLC . | Ownership/Influence .. .[MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 871262754 .. | evvvveeveninn | rrrrrinreiniies | e Barings Transportation Fund LP .................. LDE ] NIA....... COMPANY e e e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .. 8. ... [MMLIC
Massachusetts Mutual Life Insurance
20000 .iu] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Braemar Energy Ventures |, L.P. ...... LDE] NIA....... Company Ownership/Influence .. ...|MMLIC ..
0000 ...| weveerrrerrrenreerereeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeees e Braemar Energy Ventures I, L.P. ...... e | DB s NIA....... C.M. Life Insurance Company . Ownership L1 e [MMLIC ..
L0000 L] eeeeiiiiiiieeeeeeeeeeeeeeeeeeeeieeiiees | veeiiies e Braemar Energy Ventures |, L.P. ................ L DE.... ... NIA....... Barings LLC ..ooovveeeeeiiiieieieeeeeeeeeeeeeeeee Management...........evvvveeeeeeennnnnnnnn ... 0. ... [MMLIC
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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
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 13-1935920 .| evvvvniiiiie | e | e BRAVA 5 MALIC Investor LLC .........cceeeeeeennn. LAUS.LLL NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeeieeeiee e L2270 L [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. BRAVA 5 M Investor LLC .......ccovevvvevuiecnnnnns Company Ounership ..54.470 ....[MMLIC ..
. 0000 ... . s Barings European Core Property Fund SCSp .... . [MassMutual Holding LLC .. . | Ownership/Influence ..12.161 ....|MMLIC
. 0000 ... Barings European Core Property Fund SCSp .... C.M. Life Insurance Company .... Ownership .. 0.777 ... |MMLIC ..
20000 L.i] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC ............ Management..........coeveeeeieiniiinnnnnnnd ... 0.000 .... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 46-5001122 .. Barings European Private Loan Fund 111 A .... |..LUX....]...... NIA....... Company Ownership ..45.170 ....|MMLIC ..
. 0000 ... 38-4059932 .. Benchmark 2018-B2 Mortgage Trust ............... AN NIA....... Barings LLC . Influence .. 0.000 .... |MMLIC ..
20000 | e | e | e 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 e | DB ] e NIA....... MassMutual Holding LLC .. | Ownership/Influence .. ..28.998 ....|MMLIC ..
. 0000 ... 20-5578089 .. Barings Core Property Fund LP ................... LDE ] NIA....... Barings Real Estate Advisers LLC ............ Management...........cvvvveveveineennnnnnns ... 0.000 .... |MMLIC
Massachusetts Mutual Life Insurance
L0000 | e | e, 041590850 .. | .eevveriien | e [ e DPI Acres Capital SPV LLC ....cocovvrveeueennene WDE] NIA....... COMPANY .ttt OUNErSNIP. et .100.000 ... [MMLIC
Massachusetts Mutual Life Insurance
L0000 | e | 04-1590850 .. | .eevveviien | e [ e DPI-ARES Mortgage Lending SPV, LLC ............ WDE] NIA....... COMPANY ..ttt OUNErSNIP. et .100.000 ... [MMLIC
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 e e Ownership/Influence ..........ccccuu.e. .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... ..|98-1607033 .. GIA EU Holdings - Emerson JV Sarl . . . | Company .... Ownership/Influence .100.000 ... |MMLIC
. 0000 ... 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... U P Barings LLC . Management .. 0.000 .... |MMLIC ..

JPMCC Commercial Mortgage Securities Trust

20000 | e | e 384041011 .| ceeeeeiien | e | e 2017-0PT e N NIA....... Barings LLC ..ocveevveeeeieesiie e sieesieeieene INFIUBNCE. ettt ..0.000 .... [muLIC
JPMDB Commercial Mortgage Securities Trust

20000 .o e | e e 38-4032059 .. Barings LLC . | Influence oo [MNLIC ..

. 0000 ... Martello Re Feeder LP . . [MassMutual Holding LLC . | Ownership.. ..|MLIC

. 0000 ... Martello Re LP . Martello Re Feeder LP .... Ounership ..|[MLIC ..

. 0000 ... Martello Re Holding Limited LLC ... LDE ] NIA....... Martello Re LP . | Ownership . [MMLIC ..

. 0000 ... Martello Re Limited . .. |Martello Re Holding Limited LLC . | Ownership.. ..|mLic

. 0000 ... Martello Re Services Company .... LDE ] NIA....... Martello Re Holding Limited LLC .. . | Ownership LIMMLIC ..
Massachusetts Mutual Life Insurance

20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Miami Douglas Three MM, LLC ...........vvvvvvnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..50.000 ... [MMLIC oo e | e s
Massachusetts Mutual Life Insurance

20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 874021641 .. | evvvviiviiinn | eerrriiriiniien | i MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 226,990 L MMLIC oo e | e s

20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 87-4021641 .. | .ooiiiiiiiiiin | eeeeeeiiiiinieen | e MM BIG Peninsula Co-Invest Member LLC ........ LDE] e NIA....... C.M. Life Insurance Company ................... OWNErship..coeeeeeeeeeeeeeee e 0 0.830 L [MMLIC e e | e s
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 oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance

20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s MM CM Holding LLC .... LDE] e NIA....... Company ... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance

20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 81-3000420 .. MM Debt Participations LLC .... LDE] e NIA....... Company Ownership/Influence .. 73872 L MLIC e e | e e

20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Barings LLC . Management .. 0.000 .. [MMLIC e | eeeeeeeeeeees | e e

Barings Capital Solutions Perpetual Fund
L0000 .o f e [ 92-3857084 .. [ ..oovciiiin [ e | e (DE) LP oo LDE] NIA....... Barings LLC ..oovvvviiiiiiiiiiiie e, Influence.....c.oevevviiiiiiiiiiiiiiines 20000 L JMULIC o [ | e e
Barings Capital Solutions Perpetual Fund
. 0000 ... (LUX) Barings LLC .... Influence .. 0.000 ...
. 0000 ... Barings Income Navigator Fund Barings LLC .... Influence ..0.000 ...

Barings Capital Solutions Perpetual Fun
20000 .| e | e o] e | e | e | (CA), LP ettt O NIA....... Barings LLC ..ocveevveeeineesiiesieesieeieeieene INFIUBNCE. et 0,000 Lo [MMLIC e [ eeerieeeiee | e e
Massachusetts Mutual Life Insurance
20000 | e | e 04-1590850 .. | .eeioeiiene [ eniiniii [ s 40 Exchange MM Member LLC .....ccccovvrivvinnnne. LDE ] NIA....... COMPANY evveieesieesieaieeieenieenesnnesieenns OWNErSNIP.ceuveiireiiieiiie e ..88.350 ... [MMLIC i [ ] e e
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of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, 40 Exchange MM Member LLC .......cevvvvvvvvvennnnns LDE ] NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeeieeeiee e L 6.650 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Global Investment Grade Credit Fund |..IRL....J...... NIA....... Company Ownership L1535 L IMMLIC e | e e e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings Global Investment Grade Credit Fund |..IRL....J...... NIA....... Barings LLC . Management.... 00,000 ... [MMLIC e | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. MV D2 Station Member LLC ......cccvvercuveennnnen. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e LA7.000 L MULIC e [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM MD2 Station Member LLC ......oevvvvvvvvrvrnnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 30100 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM National [0S Program Member LLC Company Ownership ..72.000 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. MM National [0S Program Member LLC .. . [Massachusetts Mutual Ascend . . [Ownership.. ..18.000 ....|MMLIC
MM National Self-Storage Program Member 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 ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevrrrrrenne | ervrrmmmmmnnennn | e MWV Climate Technology Fund GP .................. LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .99.000 ....[MMLIC oo [ eeeeeeeeeeees | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MWV Climate Technology Fund GP .................. LDE ] NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 1,000 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... MM REED District Landco Member LLC .| Company Ownership ..76.800 ....|MMLIC ..
. 0000 ... MM REED District Landco Member LLC .. C.M. Life Insurance Company . . [Ownership.. .. 3.200 .... |MMLIC
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM Sedona Vortex Investor LLC LDE] e NIA....... Company Ownership ..76.290 ....|MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. MM Sedona Vortex Investor LLC LDE ] NIA....... Massachusetts Mutual Ascend . Ownership ..18.710 ....|MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. MM SL Willistown LLC .. LDE] NIA....... Company Ounership ..89.670 ....|MMLIC ..
20000 o[ e | e e 04-1590850 .. MM SL Willistown LLC .. LDE] NIA....... C.M. Life Insurance Company . Ounership ..10.330 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM Subline Borrower LLC .. LDE] e NIA....... Company ... . Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM The Gilman Member LLC ..........eevvevevennnnnes LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 45,000 L. [ MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 39-2502808 .. [ ..eerevrierin [ ererrrieiiiees | e MM Tokyo BTRT LLC ..evveeieeeeieeeeiiee e LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 270,000 L. [MULIC e [ eeeeiireennn | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 39-2502808 .. | .ieeevrrririnn | ervererrriirinnn | .- MM Tokyo BTRT LLC ..evveeeni LDE ] NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 1.30.000 ... [MMLIC oo | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
. 0000 ... 39-2502808 .. MM Tokyo BTR1 LLC  Project Zeus Company Ownership ..70.000 ...
. 0000 ... ..| 39-2502808 .. MM Tokyo BTR1 LLC  Project Zeus .. . [Massachusetts Mutual Ascend . . [Ownership.. ..30.000 ...
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | MMLIC Australia BAST LLC .....cccvvvriiveeninene LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | MMLIC Australia BSOT LLC ....ccccvveriiveeninene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | SBNP SIA IV LLC oo GDE] s DS........ COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e +.99.000 ... MULIC e [ eeeeiieeeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvrverrrnne | ervvmmmmnmnninnn | e Washington Pine LLC ....coeeeeeeeeeeeeiieeeeeeeens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 35-2553915 .. | iiiiiiiiiiii | eeeeeeieieiiieee | e Ten Fan Pier Boulevard LLC ..........evvveeennnnee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 33-5063019 .. PDX S Third Hotel Owner LLC ......ccovveenenee. . Company Ounership ..}.100.000 ...
. 0000 ... .| 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... . |Barings LLC . . |Management. .. 0.000 ...
. 0000 ... 41-2280127 .. Tower Square Capital Partners |11, L.P. ..... MassMutual Holding . | Ownership/Influence .. ..16.689 ...
Massachusetts Mutual Life Insurance
20000 .o.] eeeeeeeieeeereeeeeree e eeeeeeeeeeeeees | s s 412280129 .. | eiiiiiiiiiiin | eeeeeeeiieieieen | e Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... COMPANY e Ownership/Influence ..........ccc...... 89L473 L IMILIC e e | e e
L0000 L] eeeeiiiiiiieeeeeeeeeeeeeeeeeeeeieeiiees | veeiiies e A41-2280129 .. | ieeeiiviiiiin | eeeiiiiiiiiiiiin | i Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Barings LLC ..ooovveeeeeiiiieieieeeeeeeeeeeeeeeee Management...........evvvveeeeevennnnnnnnn .. 0.000 ... [MMLIC toooeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeiiiiiin | e e
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Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevvvveencne [ ereerrieiiies | e Trailside MM Member LLC ....oovvvvvrinieiiiene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 259,590 L. [MULIC e [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Trailside MM Member LLC ...........cceeeeeeiiiiiis LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L1370 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 83-1325764 .. Washington Gateway Two LLC .... DE.....[...... NIA....... Company Ownership L.66.810 ... [MMLIC oo e | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 83-1325764 .. Washington Gateway Two LLC .... DE.....[...... NIA....... C.M. Life Insurance Company . Ownership 228190 L MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 320574045 .. | ieiiiiiiiiiin | eeeeeeiiieiiieee | e Washington Gateway Three LLC ............eeeeeeee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e L83LUTBT L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MALIC Debt Participations LLC .........cevveeeee LDE] s DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | INVesCO Ltd wovvvvviiiiiiiiiiiiiiiiiiieieeeeias LBWL... DS........ MM Asset Management Holding LLC .............. ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 218100 L MMLIC e e | e s
Babson Capital Loan Strategies Master Fund LP|
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee e ] e | i | s | e [ O NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........cvvvveveeeieennennnnnsd .. 0.000 .. [MMLIC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeeeeees | e e
Barings China Aggregate Bond Private
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Securities Investment Fund CHN.LLLY NIA....... Barings LLC .... . |Management.... e 0,000 Ll [MMLIC e | e | e e
20000 o[ e | e e 47-3790192 .. Barings Global High Yield Fund . MA....] e NIA....... Barings LLC .... . |Management.... e 02000 L [MMLIC Lot [ rreeeennees oo s
Massachusetts Mutual Life Insurance
20000 .o e | e e 711018134 | oo [ e | e Great Lakes I LLC ..ocevveveeeeeieieeieeeeiieene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 0754 L IMILIC e [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . T1-1018134 .| cevviiiiiiiiie | evveveiireiniees | v Great Lakes |1 LLC ..oooeveevieeeeiiieiiiieiee, LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L0319 L IMMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, Wood Creek Venture Fund LLC ...................... LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 40,000 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings California Mortgage Fund IV ........... L CA] e NIA....... Company Ownership/Influence .. .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings California Mortgage Fund IV ........... L CA] e NIA....... Barings LLC . Influence 00,000 ... [MMLIC e [ eeeeeeeeeeeee | e s
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 222972 L MMILIC e [ e | e e
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L1997 L IMILIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-2285211 .. | evevviiiiiinn | eeereriiiiinienn | e Calgary Railway Holding LLC ........evvvvvvvnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-3307907 .. | evvvrrerrnnen | errrrreniiininen | e Cornbrook PRS Holdings LLC .....cceeeeeeeeeeennns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 196,080 ... [MMLIC oo e | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 954207717 .| weveveeeeeninn | evvrrriniiinines | s Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 95-4207717 .. Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... Company .... . Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund 111 LLC Massachusetts Mutual Life Insurance
L0000 .o f e [ 95-4207717 .| eveviieiie | e | i | [ NIA....... COMPANY vevveeecirie et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... . COMPANY e e e e e e e e e e e e Ownership ..84.388 ....|MMLIC ..
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... . C.M. Life Insurance Company . Ownership .. 5.578 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 61-1750537 .. | eeriiiiiiiinn | eeeeeeiiininienn | e Cornerstone Permanent Mortgage Fund 11 ....... LMAL NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1750537 .. | wevvvvirrerinn | evvvrrnrriininns | i Cornerstone Permanent Mortgage Fund 11 ....... LMALL NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........ovvvveveeeeeennennnnns .. 0.000 .. [MMLIC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeveeees | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Cornerstone Permanent Mortgage Fund 111 LLC |..MA.....]....... DS........ COMPANY 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 . 61-1793735 .. Cornerstone Permanent Mortgage Fund IV ....... LMALL NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-2783393 .. | .ieeeiiiiiiinn | ererreririinines | . Danville Riverwalk Venture, LLC ................ LDE] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee 298,578 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wvvvvrnrrenninen | e, Euro Real Estate Holdings LLC .............eeeee. LDE] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen ..50.000 ... [MMLIC oo | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeeiiiiiiieeeeeeeeeeeeeeeeeeeeieeiiees | veeiiies e 20-3347091 .. | evviiviiiiiin | eviiiiiiiiiiiin | i Fan Pier Development LLC .....covvvvveveveeennnnnns L DE.... ... NIA....... COMPANY et e e e e e e eeeeeeeeeeeas ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee L.65.000 ... [MMLIC oo e | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 20-3347001 .. | ceviiiiiiiiinn | eeeeeeeiiiiiines | e Fan Pier Development LLC .....coovvvvvvriiiennnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeieeeiee e 5850 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....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e GIA EU Holdings LLC ...cccvvvviiiiiiiiiiiieens LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 295,000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-5360103 .. Landmark Manchester Holdings LLC COMPANY e e e e e e e e e e e e Ownership .100.000 ...
. 0000 ... 13-1935920 .. MMLIC Debt Participations LLC ........ccevveeeee . Massachusetts Mutual Ascend . Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeervvveencne [ ereerrieiis | e MM Brookhaven Member LLC ........ceeevuveernnenne LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 295,000 ... [MULIC e [ eeeeiireene | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e MM Ascend Mtg. Lending LLC ....ceeevveveernnennne LDE] NIA....... COMPANY -veeeveeeeuree et e et e e e e OWNEISNIP..eeeveeesree e .100.000 ... [MULIC e [ eeeeiiieene | e e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... Company Ownership ..87.080 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. MM Kannapolis Industrial Member LLC . . [Massachusetts Mutual Ascend . . [Ownership.. ..12.920 ....|MMLIC
Massachusetts Mutual Life Insura
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, MM East South Crossing Member LLC .............. LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 195,000 ... [MMLIC oo | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | wevvvvvvrerene | wrvrrrrnrrnnines | .- MM Horizon Savannah Member LLC .................. LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 84270 L [MMLIC oo e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e MM Horizon Savannah Member LLC .................. LDE] e NIA....... C.M. Life Insurance Company ................... OWNErship..coeeeeeeeeeeeeeee e 7220 [MNLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member |1 LLC ... Company Ownership ..84.270 ....|MNLIC ..
. 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 ... Massachusetts Mutual Ascend .... Ownership .. 7.220 .... |MNLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrverrnen | ervremnmmnnninnn | e MM Ironhead Commerce Center ..................... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 75210 L MMLIC e e | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, MM Ironhead Commerce Center ...................... LDE ] NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 19,790 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | 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 | eeeeeeeeeeens | e s
20000 ...] eeeeeeeeeeeeeeeee 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 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e MM Ironhead Commerce Center Member LLC ....... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e MM 425 Montgomery Member LLC .......covvvvveeenees LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e L 78.355 L MMLIC e e | e s
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MM 425 Montgomery Member LLC ........cevvvvvvneees LDE ] NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 21645 L MILIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MM 550 Corporate Member LLC .......cccccuuvnnnnnen LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . MM Century Square LLC .... LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM Horizon Savannah Member |11 LLC LDE ] NIA....... Company Ownership L8BL710 L [MMLIC e e | e s
20000 ...] eeeeeeeeeeeeeeeee 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] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . MM Horizon Savannah Member 111 LLC ............ LDE ] NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L7600 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM Liberty Centre LLC ..ocovvvvvveeieiiiiiiieeeees LDE ] NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
20000 ...] eeeeeeeeeeeeeeeee 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 [ eeeeeeeeeeees | e s
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM ReDiscover Member LLC ............cceeeeeeenns LDE ] NIA....... Massachusetts Mutual Ascend ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L6.560 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeerereeees | e . 04-1590850 .. | wevvvvvvrrrenn | wvvrrrrnrennines | e, MM ReDiscover Member LLC ...........cceeeeeeeeenns LDE] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen 76,800 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeeiiiiiiieeeeeeeeeeeeeeeeeeeeieeiiees | veeiiies e 04-1590850 .. | wevevvvvrrrene | eevrrrrriiiiiinn | i, MM Liberty Centre Member LLC ............uu...e. L DE.... ... NIA....... COMPANY e e e e e e eeeeeeeeeeeas ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee ..82.000 ... [MMLIC toooeeeeeeeeieeieeeeeeeeeeeeeeeeeeeeeeeeeees | | e e
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SCHEDULE Y

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

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 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrrrreene | wrvvemmmnenninnn | e MM Century Square Member LLC ........ccccenneeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .68.560 ... [MULIC oo e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Century Square Member LLC ........ccccunnneee LDE ] NIA....... C.M. Life Insurance Company ................... ONNErship..cceeeeeeeieieieeeieceeeeeeeeeee e 3,120 L [MMLIC oo | e e e
Massachusetts Mutual Life Insurance
. 0000 ... ...| 04-1590850 .. MM 340 Madison Member LLC Company Ownership.. ..96.721 ...
. 0000 ... ..| 04-1590850 .. MM 340 Madison Member LLC Massachusetts Mutual Ascend .. . [Ownership.. .. 3.279 ...
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. MV 1370 AVE OF AM LLC oeveeeeeeeieee e Company . | Ownership.. ..90.000 ...
. 0000 ... 04-1590850 .. MM 1370 AVE OF AM LLC ... .|C.M. Life Insurance Company . [Ownership.. . 3.330 ...
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM 1400 E 4th Street Member LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e Ownership ..94.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. Miami Douglas Four MM LLC .......cevvvvvvrrrrnnnns CDE] e NIA....... Company Ownership.. ..50.000 ...
Massachusetts Mutua
. 0000 ... ..| 04-1590850 .. MM FiveSOWest Member LLC .. LDE ] NIA....... Company Ownership.. ..52.990 ...
. 0000 ... 04-1590850 .. MM FiveS0West Member LLC .. DE... .|C.M. Life Insurance Company . [Ownership.. .6.720 ...
Massachusetts Mutual Life Insurance
. 0000 ... ...| 04-1590850 .. MM Breton Village Member LLC .......ovvvvvveeenes CDE] e NIA....... Company Ownership.. ..73.020 ...
. 0000 ... ..| 04-1590850 .. MM Breton Village Member LLC .........evvvvvennes CDE] e NIA....... C.M. Life Insurance Company ... . [Ownership.. ..16.980 ...
Massachusetts Mutual Life Insurance
. 0000 ... ...| 80-0948028 .. One Harbor Shore LLC ......vvvvvvvveeiiiiiiiiiinnns LDE ] NIA....... Company Ownership.. 86,440 ... [MMLIC oo
. 0000 ... ..| 80-0948028 .. One Harbor Shore LLC .......eueeeeeeiiiiiiiiiiiies LDE] e NIA....... C.M. Life Insurance Company ... . [Ownership.. 8550 L [MMLIC s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e Paco France Logistics LLC .....oevvvvvveeiieieenes CDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .50.000 ....[MMLIC oo | eeeeeeeeeeees | e e
Salomon Brothers Commercial Mortgage Trust
20000 .. e [ e | e | [ | 2001MM <o LDE] NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. .eeereerieieeiee e 20.000 ..ou [MMLIC oo [ eeeeiireeen | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-5273574 .| eveeeiieeee | e | e Three PW Office Holding LLC ......ccveerueeenne LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 295100 L. [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... ..[04-1590850 .. | ..eeeiiiiiie | e Trailside MM Member 11 LLC ... LDE] NIA....... Company Ounership.. LA7120 L MMLIC e
Massachusetts Mutua
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 82-3250684 .. | ...eoiiiiiiinn | eeeeeeiiiiniieen | e Unna, Dortmund Holding LLC .......cccccounnnnnnee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .50.000 ....[MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 ... ...| 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... Company Ownership.. ..91.000 ...
. 0000 ... ..| 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company ... . [Ownership.. .. 4.800 ...
Massachusetts Mutual Life Insurance
. 0000 ... 88-3861481 .. West 37th Street Hotel LLC .| Company ......cceennnnn . | Ownership.. .93.800 ...
. 0000 ... ..| 88-3861481 .. West 37th Street Hotel LLC ... C.M. Life Insurance Company ... . [Ownership.. .. 6.200 ...
MassMutual Select Small Capital Value Equit Massachusetts Mutual Life Insurance
. 0000 ... ..| 02-0769954 .. Fund ... e MAL] NIA....... Company INflUBNCe. . evuveeerieeiie e e 0.000 ... [MULIC ..veeereeeeeeee e
Massachusetts Mutua
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 47-3529636 .. | .eeeeerereeinn | eeeeeeeneenninnn | e ML Series Il Dynamic Bond Fund ................ LMAL NIA....... COMPANY e Influence.....cooeeeeeeiiiiiiieeeeeeeen 0.000 ... [MMLIC oo | e | e e
ML SER INVT FD 11 ISHARES 80/20 ALLOCATION Massachusetts Mutual Life Insurance
. 0000 ... ..|45-1618222 .. 0000916053 .. |0Q .evvveereeeireerieeeens FD .. v | VAL NIA....... Company Ounership.. 225121 L MULIC e
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeieiiieeee MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee L 46.666 ... |[MILIC ..o [
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-3556992 .. | ...ooccvrennn 0000916053 .. |0Q .evveeereeeireerieeenins MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeeeeerree e 89,407 L IMUILIC i [ e | e e
Massachusetts Mutual Life Insurance
20000 e[ e | e e 04-3277549 .| .overreene 0000916053 .. |0Q .evveeereeeirrerieeeens MassMutual Core Bond Fund ...........ccceeerunnene AL NIA....... COMPANY -veeeeeeeeree et e et e e e Ownership/Influence .........ccccoueene 830186 L [MMLIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 .. e | e e 01-0821120 .| ..ooovveennne 0000916053 .. |0Q .evvveiriiiiiieiiieeins MassMutual Diversified Value Fund .............. AL NIA....... COMPANY -veeeuereesireeesire e e e e s e e e enneans OWNErSNIP..eeieeieiieieiieeeii e .100.000 ... [MMLIC ovvveiiiiiiieeieeiincenieeenieees | eveniineenne | cnee e
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SCHEDULE Y

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

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 .| s | e 03-0532475 .. | .eeeeerrnnnn 0000916053 .. J0Q ..oooveieiieeeiiieeeee FUNG e LML) NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee 83,429 L IMILIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3512596 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeiiiieeee MassMutual Mid Cap Growth Fund .................. LML) NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..ooooiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3464165 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Premier Diversified Bond Fund .... |..MA.....|...... NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiieee e [ s s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-3557000 .. 0000916053 .. MassMutual Select Overseas Fund LMAL NIA....... Company .... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3464205 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Small Cap Growth Equity Fund ..... LML) NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiiuiiieieiiiiieeeeee 261,381 L MULIC o e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3424705 .. | ..oooernnnnn 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Small Cap Opportunities Fund ..... LML) NIA....... COMPANY .. Ownership/Influence .................... 2,239 L IMILIC e [
Massachusetts Mutual Life Insurance
20000 .| e | e 04-3520009 .. | ......ccceeee 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual High Yield Fund .............cccccce. LML) NIA....... COMPANY ...t OWNership.....ccooiiuiiieieiiiiieeeeee 21,973 L IMMLIC o [
Asterisk
1. ..| Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC .
2. .| Debt investors own .5% and includes only Great Lakes 11, L.P. coeeoriiiiiiiiiieeee s




STATEMENT AS OF SEPTEMBER 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

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

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

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

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

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

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

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

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

NO

AUGUST FILING

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

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

Not required

Bar Code:

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

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

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

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

6 5 9 3 5 2 0 2 5 4 4 1 0 03
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

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

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

o
—

0 3
0 3
0 3
0 3

o o o o
I S E—
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STATEMENT AS OF SEPTEMBER 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 42 593,613 oo 245 | 42,593,368 |....ccoveunen 41,746,890
2505. |nvestment in trust ... 17,220,303 |... ... 17,220,303 |... ... 16,512,680
2506.  Pension plan @sSet ........ccccoiiiiiiiieiiiiieieeec e eeees o 660,891,877 |................ 660,891,877 ..o oo
2507.  Cash advances 10 agents ........cccoooiiieccieiee s o 304,966,242 |............... 304,966,242 | e
2508. Receivable for commissions and expenses on long-term lease ...95,480,706 |... ...95,480,706 |...
2509. Intangible assets .......ccooiiioeieiccce e ...10,302,759 |... 10,302,759
2510.  Bills receivable ..o o 50,783 |.oooveee 50,783 |...
2597. Summary of remaining write-ins for Line 25 from overflow page 1,131,506, 282 1,071,692,610 59,813,671 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 ........ccccoiiiiiiiiiiieieicic et [ereseeseneeenas 97,772,151 ..o 141,571,036
2505.  Deferred inCoMe THability .oocooioiieiiecce ettt ettt ettt e st et e s s e st e e s e st ennesennenens oreseeereeenens 23,318,203 |...cocoevvee. 23,571,972
2597.  Summary of remaining write-ins for Line 25 from overflow page 121,090, 353 165, 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. Management and administrative fEES ......c.ccoiiiiiiiieiccccccceee e oo 59,507,364 |...ccveevene. 67,511,341 | 90,591,053
08.305. REVENUE SNATING .....vvieieieieieieteteeeececc ettt ettt e s s ss s s s s e s et esessssanssanssesesesessanans [oresesesesesesnanns 1,391,998 |...cocoeve (430,040) ..o (376,279)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 60,899,362 67,081,301 90,214,774
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 ..........ccccocoiiiiieiiiiniiiceie et oesesesnnaesns (2,497,919)|...cenee. (21,742,976 ... 7,938,378
2797. Summary of remaining write-ins for Line 27 from overflow page (2,497,919) (21,742 ,976) 7,938,378
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STATEMENT AS OF SEPTEMBER 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 ACQUISITION .........c.ooviieieeeeeecececceeeee ettt ettt esesessas s s sesesesessannnnns |oeeeesesseeeeaene 27,600,000 |
2.2 Additional investment made after CQUISITION ..............c.cccceueueieieececeeeieeeeeceete e ee et eeeeeseeae s s enseaesesesenensssetesenennsnaess |eeeseesesesesnnnnns 1,344,832 | 2,991,879
3. Current year change i ENCUMDIANCES .............ccccviviviviueuetisieieeeetetesesesesesssesssssesesesesesssesssesesesesesessasssssssasesesesessasasssssssesesesesnns [oeeseeeseseseeenene 3,285,000 |......ccoueee. 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 1,673,615 | (300,000)
5. Deduct amounts reCeived ON AISPOSAIS ............ccoccueveveveeeeeceeeeeeeeeesecaeeeeesesessaeeesesesessssesesesesessssssesesesssssssssesasssansssesasasssasanaans [oesesesassnesesens 3,628,482 |.......coovenn (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 20,707,974 |...cooeeenn 30,453,558
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocoovvrverereueeeeeeieeeieeeieseseesenesenenes oesereeneeeeenns 332,238,938 |.....coccone 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) 332,238,938 322,671,947
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 3,746,279,456 |............ 4,062,119,637
2.2 Additional investment made after acquisition . e 530,707,111 |........... 605,454,224
3. Capitalized deferred interest and other ............. O FR 46,839,181 |................ 41,009,267
4. ACCTUAI OF GISCOUNL .....veieeeieeiee ettt s s s ettt [oonsnininineas 12,303,232 | 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 .................... ..(41,738,362)]... (115,023,577)
7. Deduct amounts received on disposals . [ 3,407,447,382 |............ 4,789,558,230
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........cooveveueueieiiiiriieieeieeeeeseeeees [oeeeeeeeeeeens (3,168,496)|......cvcvenne 58,275,499
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveeevieieieiereeeenenis foeveeeeeeinenns 187,141,581 | (9,463,318)
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........ccccvriririririeiereieiiniseseseieteeresese s sssessens [eoeeeeeeneeenenas 72,217,213 | 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) ... .24,732,783,781 |...........28,727,747,681
12, TOtal VAIUBHON BIIOWANCE .......vueeieieiieeiiecieiei ettt ettt s b e et s st e b et et s e b et ettt s ese b et et sanseseaets [ronmemmnnanassesennnanaeaenenns [oemnsnaeseinas (35,428,101)
13, Subtotal (LINE 11 PIUS LINE 12) ...oueuiiieieieieieieicieieieieiee ettt ssesesesenenenssssnesesennnnnnnnnes |eoeeeeeen O, 192,183,781 |l 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) 24,732,783,781 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 ..........ccueveieiicecectcee ettt s e a et s s e seae s s s sssaeses s s ssssssesasansssasessenannanans [eresenenanns 1,212,390,833 |........... 1,300,492,911
2.2 Additional investment made after acquisition . [ R 2,233,143,105 |............ 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 ettt a et e e s s e s e e e s e s s e asas e e s s s s anssaeses s s snsseeees s s sssnseses s ssssnsssesassssansssnssasananas |eeesasncsceeses (38,719,902)......cccvevee. 44,891,241
5. Unrealized valuation INCrEASE/(AECIEASE) .............cveveveveveeieieieeeteieseteteseeesee et e sese s st sas s s s s st e sesesesessss s st asasesesesesesnsssssasesesesesnanans [oeseeesenenenas 700,254,667 |............ 1,133,606,294
6. Total gain (loss) on disposals .................... ..(59,590,058)|.............. (375,165,349)
7. Deduct amounts received on disposals . e [ 2,184,589,362 |............ 3,695,973, 362
8. Deduct amortization of premium, depreciation and proportional amortization .. i (61,522,522)....cccovvveeneee 2,712,874
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................c.cveueueuieieeeeeiiieieieteseeeeee ettt sesss s seseseann e [oeseeeneneeenns 143,816,253 |......ccoco.c (95,810,304)
10. Deduct current year's other than temporary impairment rECOGNIZEA .............ccoveveveviveveuereriieeeeseeteieiesesee e es e esenesens [ereeesesenens 125,549,219 |..ooooennee 127,963,335
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. 16,848,526,088 |... 14,905,847,250
12, Deduct total NONAAMItEA AMOUNLS .........c.overeceeeeeeececececeeeeeeeeeaeseee s s esssaeeeseses s ssaesesesesesssaesesesesssssssesssssassssesesasssansssesssannanas |oeseseseseniens 120,460,428 |................ 159,098,037
13.  Statement value at end of current period (Line 11 minus Line 12) 16,728,065,660 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 43,600,283,420 |.......... 68,746,843,392
3. ACCTUAI OF QISCOUNT ...ttt ettt [eoseesenennaes 329,171,462 |.............. 480,675,565
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceviviieeirereriiieiesisetesee sttt ses st essssese st ssssse s s st sssssesese st ssnsssesesesssnsssesesssnnns |eescececees 1,354,608,402 |.............. (457,681,444)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ....(121,023,689)|... 254,043,735
6. Deduct consideration for bonds and stocks disposed of . I I 38,733,709,965 |.......... 47,982,607,845
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 96,082,677 |...cococ... 142,364,204
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE .............ccovvuiueveiniiiieiiereieesesseee s s sssssse s snsssesesens oeeesescans 2,149,214 493 |.............. (935,745,100)
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........ceriririririiieieieiiiineseseeie et sessenes [oeseeeneneeeens 166,727,422 |............... 289,506,861
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 9,922,619 |... 15,035,611
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceiriiriririrreeeeeesiseieieeeenes e 200,012,222,764 |......... 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) 200,012,222,764 191,686,566, 122
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STATEMENT AS OF SEPTEMBER 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 bbbt b et b b s [ 50,727,278,300 |.......... 14,752,300,234 |.......... 12,115,445,706 |................ 320,155,884 |.......... 50,105,274,213 |........... 50,727,278,300 |.......... 53,684,288,712 |........... 55,356,433,732
2 N [ - SO SROSOSR TS RUEPRRRSTSTTRIY USRI 55,997,745,159 |........... 39,343,467,499 |.......... 39,825,599,059 |............... 832,853,219 |.......... 53,531,944,698 |.......... 55,997,745,159 |......... 56,348,466,817 |.......... 56,445,433,579
B NAIC B () it b et b bbbt b et [re e 2,379,735,705 |........... 1,252,283,516 |........... 1,513,222,929 |............... (99,505,167)|............ 2,082,342,778 |............ 2,379,735,705 |........... 2,019,291,126 |............ 1,704,998,434
4. INAIC 4 (@) ettt a bbbt h et bt bbbttt ettt et ettt nete et [rere s 2,161,563,546 |................ 383,333,902 |.............. 194,255,252 |............. (194,657,076)|............ 1,997,661,775 |........... 2,161,563,546 |............ 2,155,985,121 |........... 2,034,926,152
5. NAIC5 (a)... [OOSR 1,839,893,561 |............... 146,004,110 |.coeeeenenene 190,555,744 |................ 134,151,588 |............ 1,613,149,945 |.......... 1,839,893,561 |............ 1,929,493,514 |.......... 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 507,102,435 99,646,827 145,355,091 407,915 483,418,315 507,102,435 461,802,086 458,355,941
7. Total ICO 113,613,318,706 55,977,036,089 53,984,433,782 993,406,363 109,813,791,725 113,613,318,706 116,599,327,376 117,715,291,674
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 49,635,059,479 |............ 5,921,885,469 |............ 5,073,661,003 (575,550,336) 48,344,489,301 49,635,059,479 49,907,733,609 42,716,846,421
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 8,790,404,931 689,935,684 579,561,625 |............. (655,359,565)............ 8,616,705,228 |............ 8,790,404,931 |........... 8,245,419,425 |........... 6,096,382,357
TO0. NAIC 3 bbbttt bbbt an s [sere s 1,662,918,032 |............... 185,055,869 |.........c...... 119,020,027 |................ (18,200,169)|............ 1,650,724,192 |........... 1,662,918,032 |............ 1,710,753,705 |............ 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 173,056,519 .o 102,207 |...ocovvennee 19,250,527 |.oovviinene. (8,471,633)|......c..c...... 195,070,896 |................ 173,056,519 |...ccooeeve. 145,436,566 |............... 194,320,800
T2, NAIC B bttt b bbbt ebs [se e 128,158,628 |.......cooveeiiriccies e 254,826 |...ocooovnenene 43,613,974 | 147,185,653 |............... 128,158,628 |................ 171,517,776 | 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 ] 25,937,474 (36,378) 40,540 40,408,177 100,337,793 25,937,474 66,268,733 98,344,552
14.  Total ABS 60,415,535,063 6,796,942,851 5,791,788,548 (1,173,559,552) 59,054,513,065 60,415,535,063 60,247,129,814 50,877,305,048
PREFERRED STOCK
T8, INAIC T bbbt b et bbbt bbbttt be s [rere e 247,259,375 |....coovuennne. 20,000,000 |-..eveererereeeneeeenenirinenes [ereeeeeirneneeeerenenes e 142,100,000 |....ccvnvnee. 247,259,375 | 267,259,375 |.ecveenne 110,100,000
L 7Y (2 PSSO SOSUORRRPPRRSSSTSTTRITIY NORRRRTS 945,700,006 |................ 43,351,071 |cvcine 20,000,000 [....coovvecenenne 3,953,765 |..ccovnne. 755,279,101 | 945,700,006 |............... 973,004,842 |......coo.c. 755,643,438
17. 150,812,937 |...oooveiene 9,874,003 |....ooereeeeereeneees oo 2,045,738 | 75,271,927 | 150,812,937 |....cocvvveee 162,732,767 |.ccoveeneene 69,646,927
T8, INAIC 4 oottt ettt ettt et et e s e st e s e ae e s ese e s e s e e e s e s e R e e e Ren e e Re Rt e s e st s eneesese et ete s esensesenteseneeneneenn [rereenere et etes 26,476,864 |................ (19,611,206 |- ...ocveecieciecineee o 24,520,621 |.covviicnnne 7,317,302 oo 26,476,864 |................. 31,386,279 |...ccovin 4,366,000
1. NAIC 5 oottt ettt ettt ettt ettt a et et et a et a ettt ettt et et eat et eae et eas et ese et ete et et et esenteseasetenneaes [reeeeeeee e eaees 62,292,602 |.....ccoeuee. 19,195,827 .o 280,637 |.eceeererrine (903,230) [ 37,441,557 | 62,292,602 |......coeunee 80,304,562 |.......cc.c..... 25,656,984
20. 53,742,260 1,235,000 (573,000) 62,389,634 53,742,260 54,404,260 53,867,896
21, Total Preferred STOCK ..o 1,486,284,043 74,044,785 20,280,637 29,043,894 1,079,799,522 1,486,284,043 1,569,092,085 1,019,281,245
22. Total ICO, ABS & Preferred Stock 175,515,137,811 62,848,023,725 59,796,502,967 (151,109,294) 169,948, 104,311 175,515,137,811 178,415,549,275 169,611,877,968
(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 1,843,613,476 ; NAIC2 $ .o 3,886,152,524 ; NAIC3 $ .o 8,066,813 NAIC4 $ oo i NAICS5 $ i NAICE $oii




STATEMENT AS OF SEPTEMBER 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 993,872,479 XXX 990,001,784 5,268,242 174,856
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 2,057,175,662 |............ 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 16,439,070 |.cooveeeeennne 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.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes 15,392 | 360,129
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 1,952,415,195 |.......... 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) ..........cceceiiiiverereeereeeeeeeeieeeeeeeeeesenens fereeeeeeeeens 993,872,479 |..covennee 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) 993,872,479 872,657,550
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STATEMENT AS OF SEPTEMBER 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 .............ceueuiuiieieeieieiiiesteseseteiessesese st se sttt s se st s ssssssese s s s s s ssesesesssssssesesessssssssesesessssssnseses eatstsesesenn (216,117,258)
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 (608,096,586)

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 (573,617,747)
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 (792,884,011)
AATIOTHZAtION ... s s s e s2s e e e e e e e e e s e e s e s et ns | Sbesiens st (227,869)
.......... (1,202,252,471)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-6+T+8+9) .......cccuiruireieiiieieieieieieieeeetesesse st sesenns aeeesesseses 5,635,603,963

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 5,635,603,963

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 1,681,008
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 4,949,457

3.14 Section 1, Column 18, prior year 3,268,449 .................. 1,681,009 ..ol 1,681,009

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 4,949,457
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 1,681,009 ........cc........ 1,681,009
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 4,949,456
[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 4,949,456
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STATEMENT AS OF SEPTEMBER 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 |... ..20,017,876 |............ 2,251,872 [09/05/2023 ..... 06/03/2051 ..... ... (17,793,768) | 171937-AA-3 . |- CLBC 2023-1A C ... . ...20,000,000 ...20,045,640
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620%FX4 .......... Corp Inv Grade Equiv Bonds .......... |1 .ooiiiiiiiiiiiiiiiiinniiis i [, 40,000,000 |........... 39,831,999 |09/05/2023 ..... 06/03/2051 ... [eeeeeeeiiiiee e o [ 04940#-AA-9 . B LP = Class A ..occevvveeevvinnnennnes [ 1o e 40,000,000 |[........... 39,831,999
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiininnnnnnns foevinns 264,000,000 |............ 2,129,856 |.......... (52,973,066) | 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |oecoecuviiiriiiiiiinnns foeeeenne (55,042,188)| 83149F-AD-6 . [SLM Student Loan Trust 2006-6 ..... |1 ...cooviiriiriiiiiiiiinnennis fooiiiienns 2,129,856 |............ 2,069,122
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceoiiiiiiiiiiiiiiins fovnnenneiiiiiiieneens [oeniiinns 103,044,864 |......... 102,612,076 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeiuveeiriiiiiiinnns foniiiiiiiis 04940#-AA-9 . B LP = Class A ..ocvveeereevinneeneens [ 1 e 103,044,864 |......... 102,612,076
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins foovininniiiiiiiieenens feneiiinns 25,000,000 |........... 24,997,255 |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 |........... 24,997,255
Evergreen Basket of Long Fixed Rate Goldentree Loan Oppor tun-GLD12

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnnneiiiiiiinnens feneiiiiiinns 528,023 |...oeverennnns 528,064 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 38137M-AK-3 . J2016-12A AR ...evvveiiiiiiiiieeeee [ 1 e 528,023 [....ccoennnes 528,064
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 1,221,283 |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 1,221,283
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiiiiiins foonininiiiiiiiieneens foneiiinns 99,840,452 |........... 99,840,452 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooccveeiniiiiiiiinns foeiiiiiiiis 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 99,840,452 |........... 99,840,452
Evergreen Basket of Long Fixed Rate

57629%AC5 ... ABS Bank Loans and Corporate Bonds ..35,000,000 |...........35,000,000 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... 02003Z-M-4 . ...35,000,000 ...35,000,000
Evergreen Basket of Long Fixed Rate

57620%AE1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 100,000,000 |........... 12,000,000 |........... (6,616,918)|06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ococoreiiiiiiiiinnnns foenenne (18,615,600) [ 316502-AE-3 . | Fidus Re Ltd-UNSECURED .............. [1 cocciiiiiiiiiiiiiiiiiiinns e 12,000,000 |........... 11,998,682
Evergreen Basket of Long Fixed Rate

57629*AE1 .......... |ABS Bank Loans and Corporate Bonds ...1,694,891 |............ 1,695,353 [06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... 056162-AN-0 . .... 1,694,891 .... 1,695,353
Evergreen Basket of Long Fixed Rate C

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 33,000,000 |........... 32,861,399 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.ooeeceeeiriiiiiiiinns foeiiiiiiiis 04940#-AA-9 . B LP = Class A ..occevveeeevvinnnennnns [ 1o e 33,000,000 |........... 32,861,399
Evergreen Basket of Long Fixed Rate Higher Education Funding-SERIES

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 1,540,674 |............ 1,932,658 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |ooooeceeeiniriiiiiinns foeiiiiiiiis 429827-AR-9 . J2004-1 CLASS B ...ooovvvvveeeneiinens [ 1o e 1,540,674 |............ 1,932,658
Evergreen Basket of Long Fixed Rate JPMorgan Chase & Co-SENIOR

57620%AE1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 3,622,328 |......oe... 3,589,894 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 46647P-AR-7 . JUNSECURED ........ccovvvvuvrnerneiiinnns [T oo e 3,622,328 |......... 3,589,894
Evergreen Basket of Long Fixed Rate

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 50,000,000 |........... 50,121,250 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 75000K-AN-7 . | RR 25 Ltd-RRAM 2023-25A AR ........ [1 cccoiiiiiiiiiiiiiiiiiien [ 50,000,000 |[........... 50,121,250
Evergreen Basket of Long Fixed Rate WACHOVIA STUDENT LOAN TR-WSLT 2005-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinniinnnns |oevinns 100,000,000 |............ 3,7,773 |.......... (15,064,729)| 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ococoreeiiiiiiiiiinnns foenenne (18,615,600)[92977H-AG-3 . |1 B ..ooevivrriiineiiiiiiiineeiiieenees [T o 37,773 oo 3,550,871
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 55,000,000 |........... 55,001,485 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 06764A-AC-4 . JAA A v [T [ 55,000,000 [........... 55,001,485
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 |............ 3,256,184 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 087598-AE-8 . [0 .evevveeeinriieeieiiiiiieneeeiiiieeeees [T e 3,250,000 |............ 3,256, 184
Evergreen Basket of Long Fixed Rate SLC STUDENT LOAN TRUST 2-SERIES 07-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 672,388 |....cvveennnne 636,836 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis T84424-AE-3 . |1 CLASS B ..evveeeeeiiinieenecieneeeens [ 1 e 672,388 |..eveeennnne 636,836
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 4,757,892 |............ 4,957,268 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 62983P-AB-1 . | Nakilat Inc-SECURED 144A ............ [1 cociiiiiiiiiinns o 4,757,892 |t 4,957,268
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 41,000,000 |........... 40,827,799 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 04940#-AA-9 . B LP = Class A ..occevveeeevninnnennens [ 1o e 41,000,000 |........... 40,827,799
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 100,000,000 |........... 32,000,000 |........... 13,654,408 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oovvnnnnnnniiiiiiienns foeeenne (18,342,078) [ 316502-AE-3 . |Fidus Re Ltd-UNSECURED ........ccccc. |1 weviiiiiiiiiiiiiiiiiiinenees | 32,000,000 |........... 31,996,486
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 45,000,000 |........... 44,810,999 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnnnniiiiiiieens foeiiiiiis 04940#-AA-9 . B LP - Class A ..occevveeeevninnnnnnnns [ 1o e 45,000,000 [........... 44,810,999
Evergreen Basket of Long Fixed Rate CIFC Funding 2016-1 Ltd-CIFC 2016-

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 13,611,140 |........... 13,587,565 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniniiiiiiens foeiiiiiis A7180T-BL-5 . [TA AR3 w.evveeeiiiiiiicceeciieeeeeee [ T o 13,611,140 |........... 13,587,565
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,039,469 |............ 2,121,467 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnnnniiiiiiieens foeiiiiiis 64033T-AB-9 . 2015-3A CLASS B ....eevvevveeiinieeenns [ 1o e 2,039,469 |............ 2,121,467
Evergreen Basket of Long Fixed Rate

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 5,060,000 |............ 5,068,252 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnnnniiiiiiieens foeiiiiiis 92917A-AE-6 . | Voya CLO Ltd-SERIES 18-1A CLASS B [1 ..ceevveriiiiiiiiinieiiiiies [ 5,060,000 |......ccen.. 5,068,252
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-HORGN 2017-1A CR

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiininninins Jooviiniinniiiiiiienens foeeiiiinns 3,200,000 |............ 3,203,689 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oovennnnnnniniiiiiinns [ 338360-AG-4 . oo [T e 3,200,000 [............ 3,203,689
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oevinns 100,000,000 |............ 5,000,000 |.......... (13,363,079)| 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oovvininnnniiiiiiienns foeeenne (18,342,078) [ 04940#-AA-9 . [3 LP - Class A ....eovvvvvvnveeennennes | 1 e 5,000,000 |...evveennns 4,978,999
Evergreen Basket of Long Fixed Rate

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiinniniiiiss |oviiiinnniiiiiiiiiiiiens foeeiiinnns 6,000,000 |............ 5,999,341 1 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 |............ 5,999,341
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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 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 |............ 1,603,518 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnnniniiiiiiens foeiiiiiis 87246M-AN-2 . JCR2 ...evveeeiiiiiiiiee e [T e 1,600,000 |............ 1,603,518
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 |............ 8,456,887 |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 [............ 8,456,887
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 66,461,844 |........... 66,511,092 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniiiiiiinens [ 01750H-A0-5 . JATAR eevvieieeiiiieeeccciieeeeeeeee [T e 66,461,844 |........... 66,511,092
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniieiiins fooviinnnniiiiiiinnnens foeeiiinns 25,000,000 |........... 25,000,000 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeviinninnnniiiiiiinens [ 02003Z-MM=4 . oo [ 2 e [ 25,000,000 |........... 25,000,000
Evergreen Basket of Long Fixed Rate BlueMountain CLO 2015-4 -SERIES 15-

57629*AG6 .......... [ABS Bank Loans and Corporate Bonds |1 .. ..20,000,000 |............ 1,661,562 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC 09628N-AQ-5 . |4A CLASS AR ... ...20,000,000 ...20,003,640
Evergreen Basket of Long Fixed Rate Nelnet Student

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 12,050,000 |........... 11,933,124 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveininnnniniiiiieens [ 64031D-AB-6 . [BA CLASS B ....covuvvvreeeiiiiiiieeeeens [T e 12,060,000 |........... 11,933,124
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-SERIES 15-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiiiniinnnnin Jooviiniiiiniiiiiienens foeeiiiins 1,903,182 [..oeeeeennne 1,829,402 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 63930F-AC-4 . |1 CLASS B ..evvveeeeiirieeeeciiineeeens [ 1 e 1,903,182 |.vvveennnn 1,829,402
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2017--SERIES 17-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccveiiiiiiiiinnnnie Jooviiniiniiiiiiiienens feeeiiiinns 6,750,000 |............ 6,755,568 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnniiiiiiiiens o TT341D-AE-7 . [BA CLASS B ..oooeevieiiiiiiiiieeeeens [T e 6,750,000 |.....veennnn 6,755,568
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiiiininnins Jooviinniiniiiiiiienens foeeiiiinns 3,200,000 |............ 3,203,472 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininnininiiiiiiens [ 48250R-BN-5 . | KKR CLO 12 Ltd-KKR 12 BR2 .......... [1 cocoerreiiiiiiiiiiiiiiiinns o 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 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 20,000,000 |........... 19,915,999 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininniniiiiiiiiens o 04940#-AA-9 . B LP = Class A ..occevveeeeeiinnnennnns [ 1o e 20,000,000 |........... 19,915,999
Evergreen Basket of Long Fixed Rate CIFC Funding 2016-1 Ltd-CIFC 2016-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 33,817,272 | 33,758,700 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis A7180T-BL-5 . [TA AR3 ..eveeiieiiiiiiccceciieeceeee [ T o 33,817,272 |........... 33,758,700
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 4,116,448 |............ 4,229,145 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnniiiiiiiiens o 032095-AH-4 . | Amphenol Corp-SENIOR UNSECURED ... [1 ..ccvveriiiiiiiiiiiiiiiiinns o 4,116,448 |............ 4,229,145
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 07-

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiininiiiiss fooinnnnnns 50,000,000 |........... 18,597,010 |............ 9,530,590 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....cccoee |oerviinnnininiiiiiinns foreeennnns (9,171,089) [66704J-CB-2 . |1 CLASS B ..eooevuevveerneiiniieeeeeenns | 1 s 18,597,010 |........... 18,701,629
Evergreen Basket of Long Fixed Rate

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 5,600,000 |............ 5,383,974 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininniniiiiiiiiens o 64034N-AB-1 . |NSLT 2019-2A B ...ovvvvveennninnnnns [T e 5,600,000 |....cvvennnn 5,383,974
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES 17-

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,100,000 |............ 2,900,369 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 63940A-AD-0 . J4A CLASS B ...oooveeviieiiiiiiiieeeeens [T e 3,100,000 |...evvennns 2,900,369
Evergreen Basket of Long Fixed Rate Clover CLO 2021-1 LLC-CLVR 2021-1A

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 10,000,000 |........... 10,000,060 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccovee |oeveinnnnnniiiiiiiiens o 18914K-AA-0 . [AR eeeeieiiiiiiiceiciieececeeeeee [ T o 10,000,000 |........... 10,000,060
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,500,000 |............ 2,503,372 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 13876J-AE-2 . [IRAB oo [ T e 2,500,000 [............ 2,503,372
Evergreen Basket of Long Fixed Rate

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 6,400,000 |............ 6,408,396 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveininniniiiiiiiiens o T7342-AC-4 . | Rockford Tower CLO 2018-2 Ltd ..... [1 .occerveriiiiiiiiiiiiiiiinns e 6,400,000 |.....oeeunnn 6,408,396
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 15,000,000 |........... 15,000,000 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnnnniiiiiiieens foeiiiiiis 02003Z-MM=4 . |-eeeeeeee e [ 2 e [ 15,000,000 |........... 15,000,000
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiininniiiss foeinnnnnns 50,000,000 |........... 40,000,000 |........... 30,830,041 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....cccoee |oerviinninniniiiiiiens foreeenene (9,171,089) [ 06764A-AC-4 . J4A A woovveeeeiiiiiieeeiiiieieeeeeiene | 1 | 40,000,000 |........... 40,001,080
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620%AK7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |............ 9,957,999 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnnnniiiiiiieens foeiiiiiis 04940#-AA-9 . B LP - Class A ..occevveeeevninnnnnnnns [ 1o e 10,000,000 |............ 9,957,999
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 |........... 15,332,832 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....cccoee |oerviinninniniiiiiiens foreeenene (9,171,089) [ 06760W-AG-1 . [IA B oeevvveeeeeiiiiieeeeeiiiieeeeeeee | 1 s 24,500,000 |........... 24,503,871
Evergreen Basket of Long Fixed Rate Clover CLO 2021-1 LLC-CLVR 2021-1A

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 10,000,000 |........... 10,000,060 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeveinnnnnniiiiiiieens foeiiiiiis 18914K-AA-0 . [AR .eeeeieiiiiiiiieeeiciieieeceieeeee [ T o 10,000,000 |........... 10,000,060
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57620%AL5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniieiinns foonininniiiiiiiieenees foneiiinns 20,000,000 |........... 20,000,540 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 06764A-AC-4 . JAA A v [T [ 20,000,000 |........... 20,000,540
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceoiiiiiiiiiniiiss fooinnnnnns 50,000,000 |........... 40,000,000 |........... 30,660,960 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC .....ccoee |oerviinninniniiiiiiens foreeenene (9,171,039) [ 04940#-AA-9 . [3 LP = Class A ....oevvvvvinveennennnes | 1o s 40,000,000 |[........... 39,831,999
Evergreen Basket of Long Fixed Rate Greywolf CLO V Ltd-GWOLF 2015-1A

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 4,988,928 |............ 4,991,757 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 39808P-AN-6 . JAR .....eviiiiiiiiiiiieee e [T e 4,988,928 |............ 4,991,757
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%AM3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 5,192,666 |............ 5,096,949 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC ....ccoeee |oeviinininniiiiiiiiens foeiiiiiis 05389L-AB-9 . Note B7 ....cceevverriiiiiiiiiiiiiinens [T e 5,192,666 |............ 5,096,949
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CME cleared KREOCS LENDING | LLC - Senior

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiiinnnnnnnins foevinnns 350,000,000 |.......... 161,023,515 |........... 30,401,664 (09/11/2023 ..... 06/10/2051 ... feueeeeiiieieeeeieie e o 117,385 |........ (130,504,496)  49232#-MM-2 . [Secured Term Facility ......cccooes [ 1 ciiiiiiiiiiiiiin e 160,906,160 |......... 160,906, 160
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Atlas Senior Loan Fund X-SERIES 18-

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniiinnnin Jooviniiiiiiiiiiiienens foeeiiiinns 5,062,123 |............ 5,063,307 [09/11/2023 ..... 06/10/2051 ..... U N 04941Y-AC-3 . |11A CLASS ATL .vvvvvieiiiiiiiieeeees [T e 5,062,123 |............ 5,063,307
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared RRPF Engine Leasing Ltd Senior

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiieniiiiiies fovviinnnniiiiiiieiinees foveeiinnns 23,990,571 |........... 23,914,494 09/11/2023 ..... 06/10/2051 ..oee |oeeeeieiiiiieeeeeiiiiie e eeeeiis oiieeie i e G7332#-AG-8 . [Secured .........ooceeeiiiiiiiiiiiiiiens [ ciiiiiiiiiiiiiie i [, 23,990,571 |....oeeenn 23,914,494
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
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Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared SLM STUDENT LOAN TRUST 2-SERIES 06-

57629*GGO .......... |ABS Bank Loans and Corporate Bonds ...2,053,399 |............ 1,996,696 [09/11/2023 ..... 06/10/2051 ..... 784436-AJ-4 . |7 CLASS B .... . .... 2,053,399 .... 1,996,696
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeiiiiiininiiiins fooniniiniiiiiiiieeeens foneiiins 66,000,000 |........... 66,000,000 |09/11/2023 ..... 06/10/2051 ..... 186858-M0-7 . [Term Loan 2024 .........ooovvvvvnnnnns [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 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,884,800 |............ 8,702,750 |09/11/2023 ..... 06/10/2051 ..... 302709-A#-8 . [Unsecured Notes ........ccoovvvveennes [T oo e 8,884,800 |............ 8,702,750
Evergreen Basket of Long Fixed Rate Clover CLO 2021-1 LLC-CLVR 2021-1A

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 5,000,000 |............ 5,000,030 |09/11/2023 ..... 06/10/2051 ..... 18914K-AA-0 . [AR weeeeeeiiiiiieciciieiecceeieeeee [ T e 5,000,000 |...evveennnn 5,000,030
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniinnnins |ooniiininiiiiiiiieenns o 100,000,000 |......... 100,000,000 |09/11/2023 ..... 06/10/2051 ..... 02003Z-MM=4 . oo [ 2 e [ 100,000,000 |......... 100,000,000
Evergreen Basket of Long Fixed Rate

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 225,000,000 |........... 70,075,482 |.......... (14,437,172)| 09/11/2023 ..... 06/10/2051 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 |1 ..ooeiiiiiiiiiiiiiiiiiiien feeeis 70,000,000 |........... 70,275,380
Evergreen Basket of Long Fixed Rate FIRST EAGLE DIRECT LENDING V-B, LLC

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 85,165,935 |........... 85,165,935 | 09/11/2023 ..... 06/10/2051 ..... 32008Z-MM-6 . |- Secured Revolving Loan Facility . [1 ...ccooooiiiiiiiniiiiiinns e 85,165,935 |........... 85,165,935
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 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 |...evvennns 4,000,000
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2013-2 -OHALF

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 25,000,000 |........... 25,000,000 (09/11/2023 ..... 06/10/2051 ..... 67104L-AF-4 . J2013-2A BR ...ooonvviereiiiiiieeeeens [T e 25,000,000 [........... 25,000,000
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1I-0AKC 2016-

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 35,000,000 |........... 35,150,430 | 09/11/2023 ..... 06/10/2051 ..... B7110N-BB-0 . [13A ATR2 ..ovveeriiiiiiiiicciieeenes [T e 35,000,000 [........... 35,150,430
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%GF2 ... ABS Bank Loans and Corporate Bonds ..20,000,000 |...........20,000,000 (09/11/2023 ..... 06/10/2051 ..... 02003Z-WM-4 . ...20,000,000 ...20,000,000
Evergreen Basket of Long Fixed Rate

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinniinnnns |oevinns 300,000,000 |........... 15,100,563 |.......... (96,261,257)| 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 1,001,697 |...covveeeenne 962,864 |09/11/2023 ..... 06/10/2051 ..... 63930F-AC-4 . |1 CLASS B ..eevveeeeieiieeeeciiiieeenns [ 1 e 1,001,697 |...cocunnnennn 962,864
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Cliffuater Corporate Lending Fund -

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiiiiininins |ooviiinniniiiiiiieenns o, 120,000,000 |......... 120,000,000 |09/11/2023 ..... 06/10/2051 ..... U N 186858-M0-7 . [Term Loan 2024 ........ooovvvvvnnnnnnns [T oo o 120,000,000 |......... 120,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Atlas Securitized Products Funding

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 15,361,351 |........ee 15,286,875 |09/11/2023 ..... 06/10/2051 ..... 04940#-AA-9 . B LP = Class A ..occevveeeevvinnnnnnnns [ 1o e 15,351,351 |.......... 15,286,875
Evergreen Basket of Long Fixed Rate CARLYLE US CLO 2019-4 LT-CGMS 2019-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 23,901,900 |......cc... 25,023,929 |09/11/2023 ..... 06/10/2051 ..... 14317V-A0-3 . A ATIR e [ T o 23,901,900 |........... 25,023,929
Evergreen Basket of Long Fixed Rate Clover CLO 2021-1 LLC-CLVR 2021-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 25,000,000 |........... 25,000,150 (09/11/2023 ..... 06/10/2051 ..... 18914K-AA-0 . [AR eeeeieiiiiiiiceiciieececeeeeee [ T o 25,000,000 |........... 25,000, 150
Evergreen Basket of Long Fixed Rate EDvestinU Private Educat-SERIES 19-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 16,117,943 |........... 15,533,411 (09/11/2023 ..... 06/10/2051 ..... 28166G-AB-1 . |A CLASS B ..evveeeeeiiiiieeiecieieenees [ 1 e 16,117,943 |........... 15,533,411
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 |........... 20,054,280 |09/11/2023 ..... 06/10/2051 ..... 000842-AA-2 . [2023-15A AT ..ooevviiiieiiiiiieeeeeen [T e 20,000,000 |........... 20,054,280
Evergreen Basket of Long Fixed Rate Silver Point Clo 3 Ltd-SPCLO 2023-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 10,000,000 |........... 10,048,860 |09/11/2023 ..... 06/10/2051 ..... 827925-AE-8 . [BAB ..cceiiiiiiiiiieeeceeieeeeeee [T [ 10,000,000 |........... 10,048,860
Evergreen Basket of Long Fixed Rate Navigator Aircraft ABS L-NAVTR

57629%GES ... ABS Bank Loans and Corporate Bonds ...9,724,025 |............ 9,111,636 [09/11/2023 ..... 06/10/2051 ..... 63943B-AA-1 . [2021-1 A .. .... 9,724,025 ....9,111,636
Evergreen Basket of Long Fixed Rate

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 10,000,000 |........... 10,029,810 |09/11/2023 ..... 06/10/2051 ..... 69121M-AC-4 . | OR 2023-14A B-0R 2023-14A B ........ [1 cccevreiiiiiiiiiiiiiiiiien [ 10,000,000 |........... 10,029,810
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 47,000,000 |........... 47,000,000 |09/11/2023 ..... 06/10/2051 ..... 02003Z-MM=4 . oo [ 2 e e 47,000,000 |[........... 47,000,000
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57629%GD7 ... ABS Bank Loans and Corporate Bonds ..46,076,093 |..........(48,150,252) [ 09/11/2023 ..... 06/11/2051 ... 18685@-M0-7 . [Term Loan 2024 ... . ...46,000,000 ...46,000,000
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 3,000,000 |............ 2,987,399 |09/11/2023 ..... 06/11/2051 ..... 04940#-AA-9 . B LP = Class A ..occuvveeveevinnnnnnns [ 1o e 3,000,000 |-..uvveennnn 2,987,399
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2019-

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinnnnins Jooviinniieniiiiiienens foeeiiiins 7,450,000 |............ 6,941,718 |09/11/2023 ..... 06/11/2051 ..... 64034C-AB-5 . |TA B oo [T e 7,450,000 |............ 6,941,718
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 65,000,000 |........... 65,001,755 (09/11/2023 ..... 06/11/2051 ..... 06764A-AC-4 . A A v [T [ 65,000,000 [........... 65,001,755
Evergreen Basket of Long Fixed Rate

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 2,221,356 |...cveeens 2,230,614 [09/11/2023 ..... 06/11/2051 ... 282523-AH-2 . | 1828 CLO Ltd-GUGG4 2016-1A A181 .. [1 ..ocoveeeviiiiiinenniiiiiiinns foeeeninns 2,221,356 |....oueeees 2,230,614
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings Middle Market CL-BIM 2017-
57629%GD7 ... ABS Bank Loans and Corporate Bonds ..17,960,500 |...........17,968,079 [09/11/2023 ..... 06/11/2051 ..... 067600-AU-3 . 1A CR ... ...17,960,500 ...17,968,079
Evergreen Basket of Long Fixed Rate
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 12,800,000 |........... 12,747,007 |09/11/2023 ..... 06/11/2051 ..... 06762T-AG-6 . | Babson CLO Ltd/Cayman Islands ..... [2 .....ooooviiiiiiniiiiininnnnns fonnnns 12,800,000 |........... 12,747,097
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 foovininie e feeeeiis 61,000,000 |........... 61,000,000 |09/11/2023 ..... 06/11/2051 ..... 03770%-AC-6 . |Unsecured Delayed Draw Notes ....... [2 .ooooiiiiiiniiiiiiiinnnns foeeiiiie 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 .......ccceeeveiiiiiiininninii Joviiiiiieeieiieeees feeeeiiiis 2,400,000 |............ 2,407,082 09/11/2023 ..... 06/11/2051 ..... 05683E-AU-6 . 2A DR ..eeeeeniiiieieeeciiiieeee s [ 2 e feeeee 2,400,000 |[............ 2,407,032
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1[-0AKC 2016-
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeevviiiiiiininnnnii Joviiiiieee e feeeeiiis 6,000,000 |........c... 6,025,788 |09/11/2023 ..... 06/11/2051 ..... B7110N-BB-0 . [13A ATR2 ....ooeeieiiiiiiieicieeees [ 1 e 6,000,000 |-....ovennns 6,025,788
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC
57629%GD7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiniiiiii fooviiiieee e feeeeiis 40,000,000 |........... 40,000,000 |09/11/2023 ..... 06/11/2051 ..... 02003Z-MM-4 . |- [ 2 e [ 40,000,000 |........... 40,000,000
Evergreen Basket of Long Fixed Rate Sound Point CLO Il Ltd-SNDPT 2013-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceveeriiiiiinnnnnnns foevenes 325,000,000 |.......cc... 8,098,972 |........ (115,396,769)| 09/11/2023 ..... 06/11/2051 ..... 83608G-A0-9 . |TA AR ..ooiiiiiiiie e [ T e 8,000,000 |-...evvennns 8,006,392
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 32,000,000 |........... 32,000,864 (09/11/2023 ..... 06/11/2051 ..... 06764A-AC-4 . JAA A e [T [ 32,000,000 |........... 32,000,864
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 90,000,000 |........... 90,013,050 (09/11/2023 ..... 06/11/2051 ..... 067925-AC-1 . [2024=11A A woooeiiiiiiiiieeeeees [T e 90,000,000 |........... 90,013,050
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1[-0AKC 2016-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiniininie Joviiiieei e feeeeiiis 9,000,000 |............ 9,038,682 [09/11/2023 ..... 06/11/2051 ..... B7110N-BB-0 . [13A ATR2 ....oeeeieiiiiiiiecieeees [ 1 e 9,000,000 |-..eeveennns 9,038,682
Evergreen Basket of Long Fixed Rate Babson CLO Ltd/Cayman |s-BABSN
57629*GC9 ... ABS Bank Loans and Corporate Bonds 3,200,000 |............ 3,200,000 | 09/11/2023 ..... 06/11/2051 ..... 06762J-AE-3 . [2021-2A C .... ... 3,200,000 ... 3,200,000
Evergreen Basket of Long Fixed Rate
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 32,838,548 |........... 26,509,651 | 09/11/2023 ..... 06/11/2051 ..... 341081-FR-3 . |Florida Power & Light Co-SECURED . [1 ...eooviiiiiiiiiiiiiiiiiiiens feeeeeee 32,838,548 |........... 26,509,651
Evergreen Basket of Long Fixed Rate MASSMUTUAL HLDG LLC PROMISSORY NOTE
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Joviiiinee e feeeeeies 40,000,000 |........... 40,255,038 |09/11/2023 ..... 06/11/2051 ..... 576328-BB-9 . |..ecvrriiiiiiiiiiiie i [ 2 e [ 40,000,000 |........... 40,255,038
Evergreen Basket of Long Fixed Rate Hayfin Kingsland XI Ltd-HAYFN 2019-
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiininniniis Joviiiiieeiieiieeees feeeeiiiis 5,330,000 |............ 5,335,020 |09/11/2023 ..... 06/11/2051 ..... 42086N-AJ-7 . JRA BR ..eeeeeiiiiiee e [T e 5,330,000 |[............ 5,335,020
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiinnriiii foviiiieee e feeeeiis 37,671,297 |........... 37,671,297 (09/11/2023 ..... 06/11/2051 ..... 515095-MI-6 . |-eevveeeeeeiiiiiie e [T [ 37,671,207 |........... 37,671,297
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC
57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 85,000,000 |........... 85,000,000 |09/11/2023 ..... 06/11/2051 ..... 02003Z-MM-4 . |- [ 2 e [ 85,000,000 |........... 85,000,000
Evergreen Basket of Long Fixed Rate OCP CLO 2019-16 Ltd-SERIES 19-16A
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeevriiiiinnnnnnns foerenee 325,000,000 |.......cc... 5,899,023 |........ (118,631,849)| 09/11/2023 ..... 06/11/2051 ..... 675700-AP-6 . CLASS CR ..eeeerreieeieeeeiieieeeeeees [ 1o e 5,800,000 |-...evvennns 5,801,693
Evergreen Basket of Long Fixed Rate Voya CLO 2018-2 Ltd-VOYA 2018-2A B1
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 12,000,000 |........... 12,009,516 |09/11/2023 ..... 06/11/2051 ..... RTI-AE-T . oo [ 1o e 12,000,000 |........... 12,009,516
PCRED LENDING |11 LLC, PCRED
LENDING |11 SPE | LLC and PCRED
Evergreen Basket of Long Fixed Rate LENDING |11 OFFSHORE LTD.,-Term Loan|
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiinic Jooviiiiiei e [ 33,796,977 |.ccueeenns 33,796,977 | 09/11/2023 ..... 06/11/2051 ..... 69324#-M1-9 . [Series 2019-1 .....oooiiiiiinnnnniicns [T o e 33,796,977 |........ 33,796,977
Evergreen Basket of Long Fixed Rate Sound Point CLO XXVI Ltd-SNDPT
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii Jooviininee e feeeeeiis 60,000,000 |........... 60,051,660 |09/11/2023 ..... 06/11/2051 ..... 83614X-A0-4 . [2020-1A AR ...oooiiiiiiiiieiiieeeees [T [ 60,000,000 |........... 60,051,660
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii fooviiiiiec e feeeeiies 40,000,000 |........... 40,005,800 (09/11/2023 ..... 06/11/2051 ..... 067925-AC-1 . [2024=11A A wooeeiiiiiiiiieeeees [ 1 [ 40,000,000 |........... 40,005,800
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2013-2 -OHALF
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooviiiiiiiiiniiiiii Joviiiiiee e feeeeeis 13,430,702 |........... 13,430,702 (09/11/2023 ..... 06/11/2051 ..... 67104L-AE-7 . J2013-2A AR ..ooiiiiiiiiiiiiiieeeeens [ 1 e 13,430,702 |........... 13,430,702
Apollo Asset-Backed Finance Lending
Evergreen Basket of Long Fixed Rate Company, L.P.-Class B Senior
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 54,000,000 |........... 54,000,000 (09/11/2023 ..... 06/11/2051 ..... 03770*-AC-6 . |Unsecured Delayed Draw Notes ....... [2 ..cccoooviiiiiiiiiiiiinnnnnns foinins 54,000,000 |[........... 54,000,000
Evergreen Basket of Long Fixed Rate KREOCS LENDING | LLC - Senior
57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovininniciiiiiineeens foneiiinns 10,694,383 |........... 10,694,383 (09/11/2023 ..... 06/11/2051 ..... 49232#-MM-2 . [Secured Term Facility .......coccoee [ 1 oo e 10,694,383 |........... 10,694,383
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC
57629*GB1 .......... |ABS Bank Loans and Corporate Bonds .. 115,000,000 |......... 115,000,000 |09/11/2023 ..... 06/11/2051 ..... 02003Z--4 . .... 115,000,000 [......... 115,000,000
Evergreen Basket of Long Fixed Rate
57629% Al .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiiies Joovinnnnns 55,000,000 |........... 28,000,000 |........... 17,917,358 |04/11/2023 ..... 04/09/2043 ... Interest Rate Swap - OTC SOFR ... |..ooccoverriiiiiinnnns founnenne (10,152,558) | 67115L-AJ-3 . [16A AR ...ceeevvrviicnennneeiiiinnnnees [T i foiieens 28,000,000 |........... 28,069,916
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Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57620%Al1 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 4,412,798 |............ 4,252,749 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococciveiiiiiiininnnns 78442G-PL-4 . JA CLASS B ..eooeeieiiieeieeeiiiieeeeeen [ 1 e 4,412,798 | 4,252,749
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2018--SERIES 18-

57620%Al1 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 7,500,000 |............ 7,513,980 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns T73420-AC-7 . A CLASS B .oeoeiiiiiiieciciieeeees [T e 7,500,000 |...evveennnn 7,513,980
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57620%Al1 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 17,000,000 |........... 17,077,418 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ooocciveiiiiiiininnnns 381742-AC-9 . [2019-42RA AR ....oovvvieiieiiiiieeens [ 1 [ 17,000,000 |........... 17,077,418
Evergreen Basket of Long Fixed Rate

57620%AV3 ......... ABS Bank Loans and Corporate Bonds |1 ..........ccccceecvieiiiiiis |oonee...60,000,000 |........... 18,500,000 |............ 7,426,665 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 50188G-AX-1 . | LOM XVITT LP-LCM 18A AR .....occcew [ 1 i [ 18,500,000 |........... 18,502, 183
Evergreen Basket of Long Fixed Rate

57629%AV3 ......... ABS Bank Loans and Corporate Bonds |1 ...cceeeviiniiiiiniiiniiiiinns Joonreiiiiiiiiiiiinciins Joieveines 4,249,606 |............ 4,356,148 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... [ceeeeeuiiruiirnniinnnns 25654#-AA-0 . [Dodger Tickets LLC Senior Secured |1 ..oeevuvviriviininiiiiniinines fooreeninenns 4,249,606 |............ 4,356,148
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57620%AV3 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 40,194,608 |........... 40,363,505 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 3B17ON-AB-0 . [2024-T1A A wooeveiiiiiiiieciiiieeeees [T e 40,194,608 |........... 40,363,505
Evergreen Basket of Long Fixed Rate Sounds Point CLO IV-R LT-SERIES 13-

57620%AX9 ......... ABS Bank Loans and Corporate Bonds |1 ..........ccccoeviieniiiiiis |oenen...55,000,000 |........... 11,364,358 |............ 1,242,284 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ooocciveiiiiiiininnnns 83609Y-AC-0 . [8RA CLASS A .ovvvvveeeieiiiieeeeeeie [ 1 e 11,364,358 |........... 11,355,232
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57620%AX9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,766,236 |............ 1,727,842 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococoiviiiiiiiininnnns 78442G-QA-7 . |6 CLASS B ..evveeeeeiiiieeeeciiiieeeens [ 1 e 1,766,236 |......cc.... 1,727,842
Evergreen Basket of Long Fixed Rate ABPCI Direct Lending Fun-ABPCI

57620%AX9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 15,000,000 |........... 15,093,150 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.occcciveiiiiiinnnnnns 000849-AC-3 . [2023-16A B ......coeuvreeeeeiiinineenees [T e 15,000,000 |........... 15,0093, 150
Evergreen Basket of Long Fixed Rate

57620%AX9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 15,000,000 |........... 15,062,580 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociieiiiiiiiininnnns 481952-AA-7 . | KKR CLO 50 Ltd-KKR 2024-50A A ..... [1 cccvrriiiiiiiiiiniiiiiiiiens feeees 15,000,000 |........... 15,062,580
Evergreen Basket of Long Fixed Rate HIGHBRIDGE LOAN MANAGEME-SERIES

57620%AX9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 4,833,445 |............ 4,838,235 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.occcoiieiiiiiiinnnnnns 40436X-AG-2 . 2014 CLASS BR ....eoevvvreeeeeeinneens [ 1o e 4,833,445 |............ 4,838,235
Evergreen Basket of Long Fixed Rate OHA Credit Partners XVI-0AKC 2021-

57620%AX9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 6,000,000 |............ 6,014,982 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.occcouiiiiiiiiininnnns B7118L-AJ-3 . [1BA AR ..oeoveiiiiiiiiieiiiiieeeeeeee [T e 6,000,000 |....evvennnn 6,014,982
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57620%AX9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinnnnin Joovinininiiiiiiiienees foeeiiiinns 9,000,000 |............ 9,000,000 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.occcoiieiiiiiiinnnnnns 02003Z-MM=4 . oo [ 2 e e 9,000,000 |-..vvveennns 9,000,000
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57620%AY7 ......... ABS Bank Loans and Corporate Bonds |1 ..........cccccoecviniiiiiis |oenen...55,000,000 |........... 10,000,000 |.......ceeenn (112,949)| 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.occcoiveiiiiiininnnns 186858-M0-7 . [Term Loan 2024 .........ooevvvvvcnnnnns [T oo o 10,000,000 |........... 10,000,000
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57620%AYT ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 14,999,999 |........... 15,002,174 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 067925-AC-1 . J2024=11A A woooveiiiiiiiiiiiiiieeeees [T e 14,999,999 |........... 15,002, 174
Evergreen Basket of Long Fixed Rate

57620%AY7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 5,000,000 |............ 5,020,860 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococoiveiiiiiiininnnns 481952-AA-7 . | KKR CLO 50 Ltd-KKR 2024-50A A ..... [1 .ccorriiiiiiiiiiiiiiiiiines o 5,000,000 |...evveennns 5,020,860
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57620%AYT ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,000,000 |............ 1,001,349 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 13876J-AE-2 . [IRAB oo [ 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 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 387,265 |..vveeeennnes 394,796 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.occcciveiiiiiinnnnnns 512807-AU-2 . |-eeeerieeeeeeeiiieee e [T [ 387,265 |..uvveeennnne 394,796
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57620%AY7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 31,500,000 |........... 31,500,000 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.occcoiveiiiiiininnnns 02003Z-MM=4 . |-eeeieee e [ 2 e [ 31,500,000 |........... 31,500,000
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57620%AUS5 ......... ABS Bank Loans and Corporate Bonds |1 ..........cccccoeecvieiniiiis |oenen..55,000,000 |........... 14,999,999 |............ 4,824,403 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 067925-AC-1 . J2024=11A A woooveiiiiiiiiiiiiiieeeees [T e 14,999,999 |........... 15,002, 174
Evergreen Basket of Long Fixed Rate OHA Credit Partners XVI-0AKC 2021-

57629%AUS ... ABS Bank Loans and Corporate Bonds |1 .. ..16,000,000 |........... 16,039,952 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 67115L-AJ-3 . |16A AR ...16,000,000 ... 16,039,952
Evergreen Basket of Long Fixed Rate

57620%AUS5 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 25,000,000 |........... 25,104,300 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 481952-AA-7 . | KKR CLO 50 Ltd-KKR 2024-50A A ..... [1 cccvrriiiiiiiiiiniiiiiiiiens feeees 25,000,000 [........... 25,104,300
Evergreen Basket of Long Fixed Rate

57629%AUS ... ABS Bank Loans and Corporate Bonds |1 .. .. 5,257,428 |... ....5,501,173 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 25654#-AB-8 . |Dodger Tickets LLC Senior Secured .... 5,257,428 ....5,501,173
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 04-

57629*BA8 ......... ABS Bank Loans and Corporate Bonds |1 ..........cccccoecinnnnninis |oeneee..60,000,000 |............ 4,481,865 |........... (6,430,398)  04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 66704J-BD-9 . 2 CLASS B ..eeoeeieiiieiieeeiiiieeeneens [ 1 e 4,481,865 |............ 4,672,626
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 05-

57629*BA8 .......... [ABS Bank Loans and Corporate Bonds |1 .. 3,968,716 |............ 4,026,558 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 66704J-BK-3 . |1 CLASS B .... ....3,968,716 .... 4,026,558
Evergreen Basket of Long Fixed Rate H.H.1. HULL NO. .

57629*BA8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 5,328,169 |............ 5,274,161 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 404250-AA-3 . Notes ......ooiiiiiiiiiiiiiiiiiieeeens [T 5,328,169 |............ 5,274,161
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*BA8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiininnnnnins Jooviiiniiniiiiiiieeens feeeiiiinns 4,441,625 |............ 4,445,484 1 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 46655H-AF-0 . [2022-11 C .eooveeiiiiiiieeeciiieeeeeen [ 1 e 4,441,625 |.......... 4,445,484
Evergreen Basket of Long Fixed Rate

57629*BA8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovininniiiiiiiinenens foneiinns 40,000,000 |........... 40,166,880 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococoiveiiiiiiininnnns 481952-AA-7 . | KKR CLO 50 Ltd-KKR 2024-50A A ..... [1 cccvrriiiiiiiiiiiiiiiiiiens fees 40,000,000 |........... 40,166,880
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629*BA8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniiinnnin Jooviniiiiiiiiiiiienens foeeiiiinns 9,000,000 |............ 9,000,000 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococciviiiiiiiininnnns 02003Z-W-4 . |.. 2 i [ 9,000,000 |-..uvveennns 9,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Cliffwater Corporate Lending Fund -

57629%GA3 ......... ABS Bank Loans and Corporate Bonds |1 ...........ccoccoeecineeneenies |ooneene.. 225,000,000 ... 100,068,527 |........... 14,405,497 |09/11/2023 ..... 06/11/2051 ..ooe |oeeeeeeiiiiieeeeeiiiiie e o 68,527 186856-M0-7 . |Term Loan 2024 ......coeeveevvcnnnnees [T oiiiiiiiiiiiiiiiiienciiiiins o 100,000,000 |......... 100,000,000
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Carlyle Global Market St-CGMS 2014~

57629%GA3 ... ABS Bank Loans and Corporate Bonds 5,000,000 |............5,001,810 | 09/11/2023 ..... 06/11/2051 ..... 14314L-AE-5 . |2RA A2 . ....5,000,000 ....5,001,810
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 2,500,000 |............ 2,578,581 09/11/2023 ..... 06/11/2051 ..... 64032V-AB-5 . [BA B ..ceriiiiiiiiiiiiieeeiieeeee [T e 2,500,000 [............ 2,578,581
Evergreen Basket of Long Fixed Rate

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 33,688,053 |........... 34,247,600 |09/11/2023 ..... 06/11/2051 ... 61747Y-EC-5 . |Morgan Stanley-SENIOR UNSECURED ... [1 ..cooovviiiiiiiinniiiiiiinns feeeeens 33,688,083 |........... 34,247,600
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 10,000,000 |........... 10,001,450 |09/11/2023 ..... 06/11/2051 ..... 067925-AC-1 . J2024-11A A woooveiiiiiiiieiiiieenens [T e 10,000,000 |........... 10,001,450
Evergreen Basket of Long Fixed Rate Mesa Air Group, Inc. Class A Notes

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 12,589,620 |........... 12,412,082 (09/11/2023 ..... 06/11/2051 ..... 590488-AA-6 . |-eeeurriiieeeeiiiee e [T [ 12,589,620 |........... 12,412,082
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 52,739,816 |........... 52,739,816 | 09/11/2023 ..... 06/11/2051 ..... 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 52,739,816 |........... 52,739,816
Evergreen Basket of Long Fixed Rate

57620%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 20,000,000 |........... 20,000,000 |09/11/2023 ..... 06/11/2051 ..... 14979Z-MM-9 . [ CAZ GP OWNERSHIP CD AGGREGATOR .... [ 1 ..oovvriiiiiiiiiiiieieeiiiins i 20,000,000 |........... 20,000,000
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiininnnnnnns foevinns 250,000,000 |........... 40,076,123 |.......... (54,918,451)| 09/11/2023 ..... 06/11/2051 ..... 04940#-AA-9 . B LP = Class A ..occevveeeevvinnnennnns [ 1o e 40,000,000 |[........... 39,831,999
Evergreen Basket of Long Fixed Rate DRYDEN 64 CLO LTD-DRSLF 2018-64A A

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 10,148,457 |........... 10,160,412 |09/11/2023 ..... 06/11/2051 ..... 26251L-AC-8 . |eeeerreiieeeeeiiiee e [T [ 10,148,457 |........... 10,160,412
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-ATCLO

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,700,000 |............ 4,705,884 (09/11/2023 ..... 06/11/2051 ... 04942J-AE-1 . J2018-10A B ..ovveeieeiiiiiiieceiens [T e 4,700,000 |...evveennns 4,705,884

Invesco CMI Investments MM, LLC -

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

57629*FZ9 ... ABS Bank Loans and Corporate Bonds ..81,433,972 |...........81,433,972 [09/11/2023 ..... 06/11/2051 ..... 46143#-MI-6 . [Series 2020-1 .. . ...81,433,972 ...81,433,972
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629*FZ79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 31,600,000 |........... 31,613,240 |09/11/2023 ..... 06/11/2051 ..... 06760H-AE-6 . |IA A2 ..o [ 1 e 31,600,000 |........... 31,613,240
Evergreen Basket of Long Fixed Rate

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Joviiiinee e feeeeeies 21,613,585 |........... 22,279,633 |09/11/2023 ..... 06/11/2051 ..... 62983P-AA-3 . | Nakilat Inc-SECURED BOND ............ [1 coceriiiiiiiiiiiiiiien feees 21,613,555 |........... 22,279,633
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 50,000,000 |........... 50,007,200 (09/11/2023 ..... 06/11/2051 ..... 06764E-AC-6 . [2024=1A A ...ooeeeiiiiiiiieiiiieeeees [ 1 e 50,000,000 |........... 50,007,200
Evergreen Basket of Long Fixed Rate

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveriiiiininninii Joviiiiiece e feeeeiiiis 8,518,264 |............ 8,659,750 [09/11/2023 ..... 06/11/2051 ..... 61747Y-EC-5 . |Morgan Stanley-SENIOR UNSECURED ... [1 ..cceoeeriiiiiiiiiiiiiiiies e 8,518,264 |............ 8,659,750
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiinnnnii Joviiiiieeeieiieeeees feeeeiiis 8,000,000 |........c... 8,000,000 | 09/11/2023 ..... 06/11/2051 ..... 02003Z-MM-4 . |- [ 2 e e 8,000,000 |-..eevvennns 8,000,000
Evergreen Basket of Long Fixed Rate Antares CLO 2019-2 LTD-ANTR 2019-2A

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeevriiiiinnnnnnns foerenee 100,000,000 |........... 65,010,929 |........... 61,896,140 [09/05/2023 ..... 03/05/2034 ..... 03665Y-AN-5 . JATR .. [T e 65,000,000 |........... 65, 157,365
Evergreen Basket of Long Fixed Rate

57629*BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiinninie Joviiiiieee e feeeeiiiis 8,050,000 |............ 8,058,355 [09/05/2023 ..... 03/05/2034 ..... 48252R-A0-7 . | KKR Clo 24 Ltd-KKR 24 BR ......cccee [ 1 oo e 8,050,000 |......ccunn 8,058,355
Evergreen Basket of Long Fixed Rate

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 25,000,000 |........... 25,045,725 |09/05/2023 ..... 03/05/2034 ..... 69121M-AA-8 . | OWiL ROCK CLO LTD-OR 2023-14A A ... [1 .ccorriiiiiiiiiiiiiiiiee feeeees 25,000,000 |........... 25,045,725
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2022-

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiineriiiis Jooviiiiiee e feeeeeies 10,000,000 |........... 10,056,490 |09/05/2023 ..... 03/05/2034 ..... 05685J-AS-8 . BA DR ..eeeieiiiiiiieeeiiieeeeeeeiiees [ 2 i [ 10,000,000 |........... 10,056,490
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXX Ltd-BLUEM

57629*BD2 ... ABS Bank Loans and Corporate Bonds 3,000,000 |............ 3,000,000 |09/05/2023 ..... 03/05/2034 ..... 096300-AN-1 . [2020-30A BR .... ... 3,000,000 ... 3,000,000
Evergreen Basket of Long Fixed Rate Fort Benning Family Comm

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeviiiiinnnnnnnn foevinee 100,000,000 |........... 14,938,681 |........... 14,737,104 |09/05/2023 ..... 03/05/2034 ..... B46845-AC-4 . |.ooeeriiiieiiiiieeeeeeiieeeeeeieeees [T [ 14,927,785 |........... 17,983,830
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 31,820,000 |........... 31,686,355 | 09/05/2023 ..... 03/05/2034 ..... 04940#-AA-9 . [BLP - Class A ...cceeveeeeviiieeeeees [ 1 e 31,820,000 |[........... 31,686,355
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Middle Market Lo-BIMLP

57629*BC4 ... ABS Bank Loans and Corporate Bonds 5,000,000 |............ 5,000,725 | 09/05/2023 ..... 03/05/2034 ..... 067925-AC-1 . [2024-11A A ... ...5,000,000 ....5,000,725
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Bluellountain CLO XXX Ltd-BLUEN

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeviiiiiiininninie Joviiinieee e feeeeiiiis 3,700,000 |............ 3,700,000 |09/05/2023 ..... 03/05/2034 ... [oeeeeieiiiiiie e e [ 096300-AN-1 . [2020-30A BR ........evvverreiiineeeeneee [T o e 3,700,000 |-...evvennns 3,700,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared ABPCI Direct Lending Fun-ABPCI

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniinii Joviiiiiee e feeeeeis 22,000,000 |........... 22,028,314 |09/05/2023 ..... 03/05/2034 ... [oeeeeieiiiiiee e e [ 00112A-AR-0 . [2024-17A A1 oo [ 1 e [ 22,000,000 |........... 22,028,314
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared ACCESS GROUP INC-SERIES 2015-1

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeeiiiiiiunieniiis |ooiiiiiiiies i foeeeeiiiis 1,522,780 |............ 1,498,954 |09/05/2023 ..... 03/05/2034 ... |iiiiiiiiiiiiiiiiiiiiiiie i iies [eieeeeesssiieieessen |orreiieeee s 00435T-AB-7 . JCLASS B ......eeveeeeeviienneeeeiiiieees [ 1o o, 1,622,780 |............ 1,498,954
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*BC4 ... ABS Bank Loans and Corporate Bonds ...2,834,33 |............ 2,834,069 [09/05/2023 ..... 03/05/2034 ..... 91159H-HR-4 . | US Bancorp-SENIOR UNSECURED ........ ... 2,834,335 .... 2,834,069
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 28,000,000 |........... 28,000,000 |09/05/2023 ..... 03/05/2034 ..... 02003ZMM-4 . [oeeeeeeeieee et [ 2 e [ 28,000,000 |........... 28,000,000
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2018--SERIES 18-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 125,000,000 |........... 16,942,537 |........... 10,497,914 (08/21/2023 ..... 05/19/2034 ..... T73420-AA-1 . A CLASS A oo [T e 16,909,187 |........... 16,936,176
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2021-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 15,000,000 |........... 15,018,510 |08/21/2023 ..... 05/19/2034 ..... 13B77E-AE-2 . [TA B weeeeeiiiiiiiicciiiiiieececeeens [ T o 15,000,000 |........... 15,018,510
Evergreen Basket of Long Fixed Rate ABPCI Direct Lending Fun-ABPCI

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 18,000,000 |........... 18,023,166 |08/21/2023 ..... 05/19/2034 ..... 00112A-AA-0 . J2024-17A A1 oo [ 1 e 18,000,000 |........... 18,023, 166
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 40,000,000 |........... 39,831,999 |08/21/2023 ..... 05/19/2034 ..... 04940#-AA-9 . B LP = Class A ..occevveeeevvinneennnns [ 1o e 40,000,000 |[........... 39,831,999
Evergreen Basket of Long Fixed Rate BETHPAGE PARK CLO LTD-BETHP 2021-1A

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 6,750,000 |............ 6,759,915 (08/21/2023 ..... 05/19/2034 ..... 087598-AC-2 . B -evveeeeeiiirniiieeeiiineeeeeeeineeees [T e 6,750,000 |....ovvennnn 6,759,915
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 5,922,166 |............ 5,938,185 (08/21/2023 ..... 05/19/2034 ..... 46655H-AH-6 . [2022-11 D ..eoveiiiiiiiiiciiiiiieeeen [ 2 i e 5,922,166 |............ 5,938, 185
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2012-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 14,638,958 |........... 15,079,050 |08/21/2023 ..... 05/19/2034 ..... 64033A-AB-0 . A B ..ccviiiiiiiiiiineeiieee [T [ 14,638,958 |........... 15,079,050
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 15,000,000 |........... 15,000,000 | 08/21/2023 ..... 05/19/2034 ..... 02003ZMM-4 . [oeeeeeeeieie e [ 2 e [ 15,000,000 [........... 15,000,000
Evergreen Basket of Long Fixed Rate MASSMUTUAL HLDG LLC PROMISSORY NOTE

57629*BP5 ... ABS Bank Loans and Corporate Bonds ..70,015,565 |...........66,774,950 [08/09/2023 ..... 05/09/2034 ..... 576326-BB-9 . |.. ...70,000,000 ...70,446,317
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 2,419,304 |............ 2,419,650 (08/09/2023 ..... 05/09/2034 ..... 5018AN-AN-2 . JCLASS BR ....eovveeviiiienneeiiiiieenees [T e 2,419,304 |............ 2,419,650
Evergreen Basket of Long Fixed Rate Symphony CLO XXI Ltd-SYMP 2019-21A

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 5,273,318 |............ 5,273,745 | 08/09/2023 ..... 05/09/2034 ..... 87166R-GE-1 . JAR2 ..evveeeeeiiiiiiiiiecieiiieeeeeee [T e 5,273,318 |...counns 5,273,745
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared ROCKFORD TOWER CLO 2018--ROCKT

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 8,045,086 |............ 8,132,132 (08/09/2023 ..... 05/09/2034 ..... U N TT342K-AA-8 . J2018-2A A oo [ 1 e 8,045,086 |............ 8,132,132
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Rockford Tower CLO 2017--ROCKT

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniiniiiss foeinnnnnns 55,000,000 |............ 4,976,748 |............ 1,299,649 (07/06/2023 ..... 10/06/2034 ..... TT341D-AA-5 . JR017-BA A e [ 1 e 4,962,537 |............ 4,977,637
Evergreen Basket of Long Fixed Rate ATLAS SENIOR LOAN FUND L-SERIES 17-

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 3,100,000 |............ 3,103,521 (07/06/2023 ..... 10/06/2034 ..... 04943A-AG-4 . |BA CLASS C ..oovonnvvveeenciiiiieeeeees [T e 3,100,000 |...evveennns 3,103,521
Evergreen Basket of Long Fixed Rate

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 397,682 |.vveeeeennnns 398,862 |07/06/2023 ..... 10/06/2034 ..... 172967-L0-9 . [Citigroup Inc-SENIOR UNSECURED ... |1 .oooiiiiiiiiiiiiiiiiiiiiiins o 397,682 |.uvveeennnne 398,862
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 10,000,000 |............ 9,957,999 |07/06/2023 ..... 10/06/2034 ..... 04940#-AA-9 . B LP = Class A ..occevveevevvinnnennnns [ 1o e 10,000,000 |............ 9,957,999
Evergreen Basket of Long Fixed Rate Park Blue CLO 2022-1 Ltd-PKBLU

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 12,000,000 |........... 12,044,016 |07/06/2023 ..... 10/06/2034 ..... 70016W-AQ-7 . [2022-1A AR ..ooevvieieeniiiiieeeeeee [T e 12,000,000 |........... 12,044,016
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 35,000,000 |........... 35,000,000 (07/06/2023 ..... 10/06/2034 ..... 02003ZMM-4 . [oeeeeeeeieee e [ 2 e [ 35,000,000 |........... 35,000,000
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%FY2 ... ABS Bank Loans and Corporate Bonds 1,951,761 |......... (36,476,796) [ 09/18/2023 ..... 06/16/2051 ..... 429827-AS-7 . [2004-1 CLASS B2 ... 1,917,277 ... 2,326,569
Evergreen Basket of Long Fixed Rate Symphony CLO XXI Ltd-SYMP 2019-21A

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 16,330,029 |........... 16,331,352 (09/18/2023 ..... 06/16/2051 ..... 87166R-GE-1 . JAR2 ...evveeeeeiiiiiiieeecciiieeeeeeeen [T e 16,330,029 |........... 16,331,352
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-MORGN 2017-1A BR

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinininiiiiiiiienens feeeiiiins 8,700,000 |............ 8,711,162 |09/18/2023 ..... 06/16/2051 ..... BBIBU-AE-T . [oeerreeereeeerieeeree e [ T o 8,700,000 |............ 8,711,162
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57620%FY2 ... ABS Bank Loans and Corporate Bonds ..87,000,000 |...........87,000,000 (09/18/2023 ..... 06/16/2051 ..... 02003Z-M-4 . |.. . ...87,000,000 ...87,000,000
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnins |oevinns 250,000,000 |........... 60,086,122 |.......... (35,929,027) [ 09/18/2023 ..... 06/16/2051 ..... 04940#-AA-9 . B LP = Class A ..occevveeeevninnnennnns [ 1o e 59,999,999 |........... 59,747,999
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 46,000,000 |........... 46,006,624 (09/18/2023 ..... 06/16/2051 ..... 06764E-AC-6 . [2024-1A A ..oovevveiiiiiiieieiiiieenens [ 1 e 46,000,000 |[........... 46,006,624
Evergreen Basket of Long Fixed Rate CBAM 2018-8 Ltd/KY-CBAM 2018-8A

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 37,000,000 |........... 37,150,331 | 09/18/2023 ..... 06/16/2051 ..... 12478C-A0-4 . ATR woooeiiiiiiiiieciiiieeeceee [ T o 37,000,000 |........... 37,150,331
Evergreen Basket of Long Fixed Rate

57629*GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 10,500,000 |........... 10,510,416 |09/18/2023 ..... 06/16/2051 ... 12564D-AC-8 . | CIFC Funding Ltd-CIFC 2021-3AB .. [1 . .iiccveeriiiiiiiiinnniiiins fovnnnienns 10,500,000 |........... 10,510,416
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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 ..31,012,800 |...........31,029,764 [09/18/2023 ..... 06/16/2051 ..... 067600-AQ-2 . |1A AR .. ...31,012,800 ...31,029,764
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 23,998,000 |........... 23,999,079 |09/18/2023 ..... 06/16/2051 ..... 067600-AS-8 . |TA BR ...ovvereeiiiiiiieeeciiiiceeeenen [ 1 e 23,998,000 |........... 23,999,079
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2019-

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,200,000 |............ 8,207,207 |09/18/2023 ..... 06/16/2051 ..... 08186P-AN-3 . [18A BR ....oeeviiiriiiieeiiiiieeeeeeees [T e 8,200,000 |....vvvennnn 8,207,207
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 45,000,000 |........... 45,000,000 (09/18/2023 ..... 06/16/2051 ..... 02003Z-MM=4 . |-eeeeeee e [ 2 e e 45,000,000 |........... 45,000,000
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 250,000,000 |........... 80,086,122 |.......... (15,992,854) [ 09/18/2023 ..... 06/16/2051 ..... 04940#-AA-9 . B LP = Class A ..occevveeeevvinnnennnns [ 1o e 80,000,000 |........... 79,663,999
Evergreen Basket of Long Fixed Rate

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 3,320,569 |.......ee... 3,323,650 |09/18/2023 ..... 06/16/2051 ..... 85816L-AA-6 . | Steele Creek Clo 2018-2 Ltd ........ [1 coceiveiiiiiiiiiiniiiiiins e 3,320,569 |............ 3,323,650
Evergreen Basket of Long Fixed Rate MASSMUTUAL HLDG LLC PROMISSORY NOTE

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiiniininins |oovniiiniininiiiiiennns o 100,000,000 |......... 100,637,596 |09/18/2023 ..... 06/16/2051 ..... 576328-BB-9 . |-.eurriieeeeiiiiiee e [ 2 i [ 100,000,000 |......... 100,637,596
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 51,798,034 |........... 51,798,034 | 09/18/2023 ..... 06/16/2051 ..... 515095-MI-6 . |-eeeeeeeeeeeeeeiieee e [T [ 51,798,034 |........... 51,798,034
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 25,000,000 |........... 25,000,000 (09/18/2023 ..... 06/16/2051 ..... 02003Z-MM=4 . oo [ 2 e [ 25,000,000 [........... 25,000,000
Evergreen Basket of Long Fixed Rate

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 250,000,000 |............ 5,082,882 |......... (89,289,010) [ 09/18/2023 ..... 06/17/2051 ..... 64032V-AB-5 . | Nelnet Student Loan Trust 2020-5 . [1 ....cccooviiiiiiinnnniiiinns o 5,000,000 |...evveennns 5,157,163
Evergreen Basket of Long Fixed Rate

57629*GR6 ... ABS Bank Loans and Corporate Bonds ..13,972,878 |........... 13,873,984 (09/18/2023 ..... 06/17/2051 ..... G7332#-AH-6 . | Rrpf Engine Leasing Ltd .. ...13,972,878 ... 13,873,984
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-ATCLO

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 10,000,000 |........... 10,014,760 | 09/18/2023 ..... 06/17/2051 ..... 04941Y-AJ-8 . J2018-T1A B .evvveeeiiiiiiiinccinens [T e 10,000,000 |........... 10,014,760

Apollo Asset-Backed Finance Lending

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

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Joviiiinee e feeeeeies 32,000,000 |........... 32,000,000 (09/18/2023 ..... 06/17/2051 ..... 03770%-AC-6 . |Unsecured Delayed Dram Notes ....... [2 ..ooriiiiiiiiiiiniinnnnns foeeiiiie 32,000,000 |........... 32,000,000
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 39,500,000 |........... 39,519,750 | 09/18/2023 ..... 06/17/2051 ..... 067620-A0-0 . [BA AR2 ...eeieiiieeieiieeee e [T [ 39,500,000 |........... 39,519,750
Evergreen Basket of Long Fixed Rate Shepherds Flat Funding T Trust A-1-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiinnriiii foviiiieee e feeeeiis 38,270,449 |........... 37,989,371 | 09/18/2023 ..... 06/17/2051 ..... 82340%-AB-3 . G Cer ..eeeerrreuuemmreerriiiineeeeeeiiens [ 1o e 38,270,449 |........... 37,989,371
Evergreen Basket of Long Fixed Rate Churchill Middle Market -CHMML

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 50,000,000 |........... 50,145,650 |09/18/2023 ..... 06/17/2051 ..... 171512-A0-9 . 2019-1A AR ..o [ T e o 50,000,000 |........... 50, 145,650
Evergreen Basket of Long Fixed Rate

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiinii Joviiiiiei e feeeeiies 72,000,000 |........... 72,000,000 |09/18/2023 ..... 06/17/2051 ..... 872280-MM-1 . | TCG BDC 11 SPV 2 LLC ..evveeeeeiiiins [ 2 i [ 72,000,000 |........... 72,000,000
Evergreen Basket of Long Fixed Rate

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeevriiiiinnnnnnns foerenes 125,000,000 |........... 25,042,569 |............ 5,210,904 (08/04/2023 ..... 11/04/2044 ..... 48253H-AN-5 . | KKR CLO 26 Ltd-KKR 26 AR ........oo. [ 1 cooeeiiiiiiiiiiiiiee [ 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 .......cccooviiiiiiiinniiiic Jooviiiiiec e feeeeeies 80,000,000 |........... 80,011,520 (08/04/2023 ..... 11/04/2044 ..... 06764E-AC-6 . [2024=1A A ...ooeeeeiiiiieeiiieeees [ 1 [ 80,000,000 |........... 80,011,520
Evergreen Basket of Long Fixed Rate Symphony CLO XXI Ltd-SYMP 2019-21A

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Joviiiiieei e feeeeiiis 4,802,949 |............ 4,803,339 | 08/04/2023 ..... 11/04/2044 ..... 87166R-GE-1 . JAR2 ...eeeeeeeeiiiiiiee e [T e 4,802,949 |.......ee. 4,803,339
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629*CS8 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |............ 9,957,999 (08/04/2023 ..... 11/04/2044 ..... 04940#-AA-9 . |3 LP - Class A ... . ...10,000,000 .... 9,957,999

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 ...cceeevviniiiiinviiiniiinnns Joovreniiiiinciiiniiins Joieeeines 8,000,000 |....cevnneen 8,000,000 |08/04/2023 ..... 11/04/2044 ..... 03770*-AC-6 . [Unsecured Delayed Draw Notes ....... [2 .ovreriviiiviiiiniininiinins fooreinnenns 8,000,000 |....eevunnen 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 ........cccccoviiiiiinnnnnnnns |oevinnns 250,000,000 |........... 65,082,883 |.......... (29,202,254) [ 09/18/2023 ..... 06/17/2051 ..... 12478C-A0-4 . ATR wooeeiiiiiiiieciiieeeceee [ T o 64,999,999 |........... 65,264,095
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Navient Student Loan Tru-NSLT 2019

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 10,500,000 |........... 10,536,286 |09/18/2023 ..... 06/17/2051 ..... U N B4034N-AD-7 . [TA B .oooiiiiieieieiiiieeeeeciieeeeee [T [ 10,500,000 |........... 10,536,286
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 7,960,276 |............ 7,961,168 |09/18/2023 ..... 06/17/2051 ... [eueeeeeiiiiee e e [ 92917A-AA-4 . | VOYA 2018-1A A1 Loooeiriiennee [ 1 e 7,960,276 |............ 7,961,168
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Nelnet Student Loan Trus-NSLT 2018-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiins fooninninniiiiiiiieeeens foneiiinns 11,709,459 |........... 12,273,288 (09/18/2023 ..... 06/17/2051 ... [eueeeeeiiiieee e o [ 64034B-AB-7 . [BA B ..ceriiiiiiiiiiiineeeiieeeeeen [T [ 11,709,459 |........... 12,273,288
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Australian Gas Networks Senior

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie fovviinnneiiiiiiiiiinees foveeiinnns 45,112,930 |........... 45,349,111 1 09/18/2023 ... 06/17/2051 +.oee |eeeeeeiiiiieeeeeeiiiiie e eeeies [oiiiiie i |oerieiieee e 035348-AB-5 . INote Ser ........ccoeeereiiiiiienneeiiee [T i o, 45,112,930 |.....oe.... 45,349,111
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*G08 ... ABS Bank Loans and Corporate Bonds 4,144,106 |............ 4,162,204 |09/18/2023 ..... 06/17/2051 ..... 61744Y-AP-3 . | Morgan Stanley-SENIOR UNSECURED ... ... 4,144,106 ... 4,162,204
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 65,924,770 |........... 65,924,770 | 09/18/2023 ..... 06/17/2051 ..... 515095-MI-6 . |- [T [ 65,924,770 |........... 65,924,770
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 55,000,000 |........... 55,000,000 (09/18/2023 ..... 06/17/2051 ..... 872280-MM=1 . | TCG BDC |1 SPV 2 LLC ..vvvveeeeiinins [ 2 i [ 55,000,000 [........... 55,000,000
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveenninins |oevinnns 250,000,000 |.......... 136,452,105 |........... 36,923,347 |09/18/2023 ..... 06/18/2051 ..... 57542Z-A7-2 . [Floating Line .......ccccvveviiinnnnnns [ 2 iiiiiiiiiiiiiciii [ 136,376,506 |.......... 132,136, 151
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Jooviniiiieiiiiiiiinees foeeiiiinns 8,000,000 |............ 8,001,160 | 09/18/2023 ..... 06/18/2051 ..... 067925-AC-1 . J2024-11A A woooveiiiiiiiieciiieeenes [T e 8,000,000 |...evveennnn 8,001,160
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 25,000,000 |........... 25,119,675 | 09/18/2023 ..... 06/18/2051 ..... 06763R-AD-6 . |TA D .evvreeeeiiiiiiineeeciiieieeeeee [ 2 i [ 25,000,000 [........... 25,119,675
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GCBSL

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinenens foniiiinns 38,000,000 |........... 38,016,492 | 09/18/2023 ..... 06/18/2051 ..... 381733-AJ-3 . [2022-60A AR ......evvvvieiiiiiiiineeene [T e 38,000,000 |........... 38,016,492
Evergreen Basket of Long Fixed Rate CIFC Funding 2021-111 Lt-CIFC 2021-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiiiiiiiiiins foovinennniiiiiiinenens foneiiinns 36,369,662 |........... 36,544,501 | 09/18/2023 ..... 06/18/2051 ..... 12564D-AA-2 . BA A cooiiiiiiiiecieeeeeeeee [ T o 36,369,662 |........... 36,544,501
Evergreen Basket of Long Fixed Rate

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinenniiiiiiiinenens feniiiinns 15,000,000 |........... 15,000,000 | 09/18/2023 ..... 06/18/2051 ..... 872280-MM=1 . | TCG BDC |1 SPV 2 LLC ..vvveeveviiiins [ 2 i [ 15,000,000 |........... 15,000,000
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 350,000,000 |.......... 120,743,636 |......... (12,773,130) [ 09/18/2023 ..... 06/18/2051 ..... 67008#-M-7 . |SPV, L.P. - Fund | Revolver ........ [1 .ccoooiiiiiiiiiiiiiiiienns [ 120,637,787 |......... 120,637,787
Evergreen Basket of Long Fixed Rate MASSMUTUAL HLDG LLC PROMISSORY NOTE

57629%GNS5 ... ABS Bank Loans and Corporate Bonds ..47,074,723 |........... 47,374,869 [09/18/2023 ..... 06/18/2051 ..... 576326-BB-9 . ...47,074,723 ...47,374,869
Evergreen Basket of Long Fixed Rate

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 10,150,000 |........... 10,161,946 |09/18/2023 ..... 06/18/2051 ..... 48662N-AC-1 . | KAYNE CLO-KAYNE 2021-11A B ....oooee [ 1 i [ 10,150,000 |........... 10,161,946
Evergreen Basket of Long Fixed Rate Cerberus Loan Funding XL-CERB 2024-

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 35,000,000 |........... 35,082,740 |09/18/2023 ..... 06/18/2051 ..... 156945-AA-5 . [BA A oooiiiiiiiiiceieeeeeee [ T o 35,000,000 [........... 35,082,740
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Loan Partners CL-BABSN LP-

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 45,000,000 |........... 44,962,020 |09/18/2023 ..... 06/18/2051 ..... U N 06764C-AA-4 . JBA A v [T [ 45,000,000 [........... 44,962,020
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 45,205,557 |........... 45,205,557 |09/18/2023 ..... 06/18/2051 ..... 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 45,205,557 |........... 45,205,557
Evergreen Basket of Long Fixed Rate Symphony CLO XXI Ltd-SYMP 2019-21A

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 11,527,079 |........... 11,528,013 |09/18/2023 ..... 06/18/2051 ..... 87166R-GE-1 . JAR2 ...evvveeeeiiiiiiieeeciiiieeeeeeen [T e 11,527,079 |........... 11,528,013

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 .......cccooeiiiiiiiiiniiinii Joviiiiiei e feeeeiies 21,250,001 |........... 21,250,001 [09/18/2023 ..... 06/18/2051 ..... 03770%-AC-6 . |Unsecured Delayed Draw Notes ....... [2 ..oooiiiiiiiiiiiniinnnnns o 21,250,001 |........... 21,250,001
Evergreen Basket of Long Fixed Rate

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 25,000,000 |........... 25,000,000 (09/18/2023 ..... 06/18/2051 ..... 872280-MM-1 . | TCG BDC 11 SPV 2 LLC ..evveeeeeiiiins [ 2 e [ 25,000,000 |........... 25,000,000

Invesco CMI Investments MM, LLC -

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

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeviiiiinnnnnnnns |oevinns 400,000,000 |.......... 139,443,736 |......... (13,082,281) [ 09/18/2023 ..... 06/18/2051 ..... 46143#-MN-4 . [Series 2020-2 ........ccccuveeeeeeiiinns [ 1 i [ 139,322,772 |......... 139,322,772
Evergreen Basket of Long Fixed Rate Owl Rock CLO XVIII LLC-OR 2024-18A

57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 35,000,000 |........... 35,071,925 | 09/18/2023 ..... 06/18/2051 ..... BI22H-AA-8 . A e [T [ 35,000,000 [........... 35,071,925
Evergreen Basket of Long Fixed Rate

57629*GM7 .......... |ABS Bank Loans and Corporate Bonds 1,882,641 |............ 1,097,902 [09/18/2023 ..... 06/18/2051 ..... 50190D-AL-0 . | LCCM 2017-LC26-LCCM 2017-LC26 XA . .... 1,882,641 .... 1,097,902
Evergreen Basket of Long Fixed Rate

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 9,600,000 |............ 9,358,176 (09/18/2023 ..... 06/18/2051 ..... 63941R-AC-4 . |NAVSL 2019-2A B ..evvveeverinieenns [ 1 e 9,600,000 |....evvennnn 9,358,176
Evergreen Basket of Long Fixed Rate BlueMountain CLO 2015-3 -BLUEM

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 13,900,000 |........... 13,915,512 (09/18/2023 ..... 06/18/2051 ..... 09628J-AN-1 . [2015-3A AR .....ovvereeiiiiiineeeii [T e 13,900,000 |........... 13,915,512
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Loan Partners CL-BABSN LP-

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiiins fooninniniiiiiiiieneees foneiiinns 78,000,000 |........... 77,934,168 (09/18/2023 ..... 06/18/2051 ..... U N 06764C-AA-4 . JBA A v [T e 78,000,000 |........... 77,934,168
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared CHL Mortgage Pass-Throug-CliHL 2004-

57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fovinninniiiiiieinens feneiiiiiinns 436,408 |..vveveeennnes 421,442 (09/18/2023 ..... 06/18/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ 12669G-JB-8 . [29 2A1 ....ooiiiiiiiiiiiiiieeeeens [ 3 e [ 436,403 |...cooeennnnnes 421,442
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiins fooninninniiiiiiiieeeens foneiiinns 61,215,858 |........... 61,215,858 (09/18/2023 ..... 06/18/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ 515095-MU-6 . |-eeeereeeeeeeieee e [T [ 61,215,858 |........... 61,215,858
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Pioneers Gate 2024-5 BLVN Issuance

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinnniiiiies |ovviiinnniiiiiiiiiiiiess foeeiiinnns 7,620,432 |............ 7,633,855 [09/18/2023 ..... 06/18/2051 ... |oeeeeeeiiiiiieeieiiiiieeeeeeiiiieeeeeeiis oiiiiie i | 72403Z-0Y-5 . [Confirmation ......oocovvvvreeiiiiinnnnns [T oo o, 7,629,432 |............ 7,633,855
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared DANISON RATED FUND 6-R1 LP - Secured

57629*GM7 .......... |ABS Bank Loans and Corporate Bonds ..15,482,015 |........... 15,482,015 09/18/2023 ..... 06/18/2051 ..... 239426-AD-1 . [Class A Term Loan .. . ... 15,482,015 ... 15,482,015
Evergreen Basket of Long Fixed Rate Halsey Point CLO Ltd-SERIES 2021-4A

57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 4,300,000 |............ 4,305,645 | 09/18/2023 ..... 06/18/2051 ..... 40637L-AC-4 . JCLASS B .veverieiieiiiiiieeeecieeens [T e 4,300,000 |[............ 4,305,645
Evergreen Basket of Long Fixed Rate

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 53,000,000 |........... 53,000,000 (09/18/2023 ..... 06/18/2051 ..... 872280-MM=1 . | TCG BDC |1 SPV 2 LLC ..vvvveeeeiinins [ 2 i [ 53,000,000 |[........... 53,000,000
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-5 BLVN |ssuance

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 200,000,000 |........... 22,978,930 |.......... (53,206,218)| 09/18/2023 ..... 06/18/2051 ..... 72403Z-0Y-5 . [Confirmation .......ccoouvvvevviinnnnnns [ 1o e 22,918,454 |........... 22,931,742
Evergreen Basket of Long Fixed Rate CARLYLE SECURED LENDING |11 SPV, -

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 20,160,000 |........... 20,160,000 |09/18/2023 ..... 06/18/2051 ..... 14314Z-MM-3 . [Senior Secured Loan ..........ccccceees [ 2 coiiiiiiiiiiiiiiiieceiiiees o 20,160,000 |........... 20,160,000
Evergreen Basket of Long Fixed Rate CIFC Funding 2017-1V Ltd-CIFC 2017-

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 9,100,000 |............ 9,110,738 |09/18/2023 ..... 06/18/2051 ..... 125510-A0-9 . A BR eveeeiiiiiieieeecn [ T e 9,100,000 |-..uvveennns 9,110,738
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2018-

57620%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 17,198,045 |........... 17,198,698 |09/18/2023 ..... 06/18/2051 ..... 05682V-AL-9 . J2A ATR ..oooiiiiiiiiiiiiiiieeeceens [T [ 17,198,045 |........... 17,198,698
Evergreen Basket of Long Fixed Rate BCC Middle Market CLO 20-BCMM 2024-

57620%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 34,000,000 |........... 34,065,382 | 09/18/2023 ..... 06/18/2051 ..... 055556-AA-0 . [TA AT Lovieiieiiiiiieeceieeeee [T [ 34,000,000 |........... 34,065,382
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES

57620%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 16,559,469 |........... 17,080,165 | 09/18/2023 ..... 06/18/2051 ..... 66704J-AY-4 . [2004-1 CLASS B ....covvvveeeveniinnnns [ 1 e 16,559,469 |........... 17,080, 165
Evergreen Basket of Long Fixed Rate 1CG US CLO 2018-1 LTD-SERIES 2018-

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 689,260 |.......cee.... 689,304 |09/18/2023 ..... 06/18/2051 ..... 449258-AA-0 . |1A CLASS A1 .oooiiiiiiiiniiiiiieenens [ 1 e 689,260 |.....eeeeennnnn 689,304
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL

57629%GL9 ... ABS Bank Loans and Corporate Bonds L 1,779,997 ...l 1,771,474 09/18/2023 ... 06/18/2051 ..... 63942N-AC-2 . [2021-1A B ... ... 1,779,997 1,771,474
Evergreen Basket of Long Fixed Rate Antares CLO 2024-2 LLC-ANTR 2024-2A

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 31,000,000 |........... 31,085,219 | 09/18/2023 ..... 06/18/2051 ..... 03665C-AD-5 . A .eveeeeeeiiiiiiinee e [T [ 31,000,000 |........... 31,085,219
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 33,866,909 |........... 33,866,909 | 09/18/2023 ..... 06/18/2051 ..... 239426-AD-1 . [Class A Term Loan ........oooovvvnees [T oo e 33,866,909 |........... 33,866,909
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%6L9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 13,830,000 |........... 11,546,825 (09/18/2023 ..... 06/18/2051 ..... U N 53636C-AA-2 . |LiquiGlide Inc=SECURED ..........oooe [T cociiiiiiiiiiiiiiiiiiiinns [ 13,830,000 |........... 11,546,825
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Atlas Securitized Products Funding

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiiinnnnnnnns |oevinnns 125,000,000 |........... 60,034,466 |........... 26,187,959 | 08/07/2023 ..... 02/05/2045 ..... 04940#-AA-9 . B LP = Class A ..occevveeeevvinnnnnnnns [ 1o e 59,999,999 |........... 59,747,999
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 62,895,688 |........... 62,895,688 (08/07/2023 ..... 02/05/2045 ..... 239426-AD-1 . [Class A Term Loan ........oooevvvnens [T oo e 62,895,688 |........... 62,895,688
Evergreen Basket of Long Fixed Rate

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 6,340,015 |............ 6,360,810 |08/07/2023 ..... 02/05/2045 ..... 74340X-BL-4 . | Prologis LP-SENIOR UNSECURED ....... [1 .cccrririiiiiiiiiiiiiiiiinns o 6,340,015 |............ 6,360,810
Evergreen Basket of Long Fixed Rate Carlyle Aviation Runway PDP Fund LP

57620%GK1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 300,000,000 |.......... 132,532,260 |........... 14,212,739 (09/21/2023 ..... 06/21/2051 ..... 14308@-WM-7 . |- Revolving Promissary Note ........ [T ..ocociiiiiiiiiiinniniiiis fonieenes 132,443,880 |.......... 132,443,880
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 20,000,000 |........... 19,915,999 109/21/2023 ..... 06/21/2051 ..... 04940#-AA-9 . B LP = Class A ..occevveeeevvinnennnnns [ 1o e 20,000,000 |........... 19,915,999
Evergreen Basket of Long Fixed Rate Last Mile Infrastructure Senior

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 9,168,774 |............ 7,561,294 (09/21/2023 ..... 06/21/2051 ..... 65383*-AA-7 . [Secured Notes (Delayed Tranche) ... [2 .....ocooviiiiiiiiinnninnnnns [ 9,168,774 |............ 7,561,294
Evergreen Basket of Long Fixed Rate Galaxy 33 CLO Ltd-GALXY 2024-33A A1

57629*GK1 .......... |ABS Bank Loans and Corporate Bonds ..22,000,000 |...........22,076,010 [09/21/2023 ..... 06/21/2051 ..... FB321E-ACT . [eeerreeeriee e ...22,000,000 ...22,076,010
Evergreen Basket of Long Fixed Rate Lam Research Corp-SENIOR UNSECURED

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,327,768 |.......e... 1,353,589 (09/21/2023 ..... 06/21/2051 ..... 512807-AU-2 . |eeeeeieeeeeeeiieeee e [T e 1,327,768 |............ 1,353,589
Evergreen Basket of Long Fixed Rate

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinininiiiiiiiienens feeeiiiins 1,590,731 |............ 1,505,449 (09/21/2023 ..... 06/21/2051 ..... 172967-L0-9 . [Citigroup Inc-SENIOR UNSECURED ... 1 ..ccvvririiiiiiiiiiniiiinins o 1,500,731 |ooeeeeenns 1,595,449
Evergreen Basket of Long Fixed Rate

57629*GK1 .......... |ABS Bank Loans and Corporate Bonds ..27,664,638 |...........28,210,634 [09/21/2023 ..... 06/21/2051 ..... DP Wor Id Ltd-SENIOR UNSECURED ..... ...27,664,638 ...28,210,634
Evergreen Basket of Long Fixed Rate Peabody Trust Senior Secured Notes

57620%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 1,015,057 |.oceveeennnne 794,809 |09/21/2023 ..... 06/21/2051 ..... GB954#-AD-4 . |eeeeriiieeeeeiiiie e [T 1,015,057 |.oeeviveinne 794,809
Evergreen Basket of Long Fixed Rate UK Power Networks Servic Senior

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinnnnins Jooviinniieniiiiiienens foeeiiiins 1,083,622 ....ceeennnnee 674,754 109/21/2023 ..... 06/21/2051 ..... G91608-AB-4 . [Unsecured Notes .........ccoeevueennes [T oo e 1,083,622 |...ovveennnnne 674,754
Evergreen Basket of Long Fixed Rate National Express Group P Senior

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fovinninniiiiiieinens feneiiiiiinns 923,322 [ooeeiiiiinnns 866,118 [09/21/2023 ..... 06/21/2051 ..... 636012-A8-5 . [Note Series A ........oooovveeveeiiinis [4 i e 923,322 |oooiiiiienn 866,118
Evergreen Basket of Long Fixed Rate Cross London Trains Limi Senior

57629*6GK1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 3,315,490 |....oeeenns 2,355,993 [09/21/2023 ..... 06/21/2051 ..... G2564*-AA-5 . [Secured Notes ..........ccccoviiienns [2 coviiiiiiiiiiiiiiiiiiiiiienes o, 3,315,490 |............ 2,355,993
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Loan Partners CL-BABSN LP-

57629*GK1 .......... |ABS Bank Loans and Corporate Bonds ..67,000,000 |........... 66,943,452 [09/21/2023 ..... 06/21/2051 ..... 06764C-AA-4 . A A .. ...67,000,000 ... 66,943,452
Evergreen Basket of Long Fixed Rate

57620%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 28,000,000 |........... 28,000,000 |09/21/2023 ..... 06/21/2051 ..... 872280-MM=1 . | TCG BDC |1 SPV 2 LLC ..vvveveeviiiins [ 2 i [ 28,000,000 |........... 28,000,000
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-5 BLVN |ssuance

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 200,000,000 |........... 49,336,253 |.......... (31,346, 195)| 09/22/2023 ..... 06/22/2051 ..... 72403Z-0Y-5 . [Confirmation .......ccooevvvevviinnnnnes [ 1o e 49,274,678 |........... 49,303,245
Evergreen Basket of Long Fixed Rate Galaxy 33 CLO Ltd-GALXY 2024-33A A1

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 28,000,000 |........... 28,096,740 | 09/22/2023 ..... 06/22/2051 ... FB321E-ACT . [eeeereeeerieeieeeieeesreeeseeeeeeee | T o 28,000,000 |........... 28,096,740
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 8,708,633 |............ 8,708,633 |09/22/2023 ..... 06/22/2051 ..... 239426-AD-1 . [Class A Term Loan ........oooovvvcnnns [T oo o 8,708,633 |............ 8,708,633
Evergreen Basket of Long Fixed Rate Park Blue CLO 2022-1 Ltd-PKBLU

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 6,000,000 |............ 6,022,008 |09/22/2023 ..... 06/22/2051 ..... 70016W-AQ-7 . J2022-1A AR ..o [T e 6,000,000 |....evvennnn 6,022,008
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2019--SERIES

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

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 1,365,199 |............ 1,556,386 |09/22/2023 ..... 06/22/2051 ..... 429827-AK-4 . J2004-1 CLASS A10 ...evvveeeeniineeens [ 1 e 1,365,199 [............ 1,556,386
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 1,240,409 |............ 1,255,604 |09/22/2023 ..... 06/22/2051 ..... 429827-AP-3 . J2004-1 CLASS A14 ..oevveereiiiinenns [ 1 e 1,240,409 |............ 1,255,604
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,195,000 |...ovveeens 1,194,988 |09/22/2023 ..... 06/22/2051 ..... 429827-AB-4 . J2004-1 CLASS A2 .....ovvvvveeiininenns [T e 1,195,000 |.uevvennnn 1,194,988
Evergreen Basket of Long Fixed Rate SOUTH CAROLINA STUDENT L-SR

57629%GH5 ... ABS Bank Loans and Corporate Bonds .291,846 |... ....202,235 (09/22/2023 ..... 06/22/2051 ..... 83715A-AJ-8 . |UNSECURED .... ....291,846 .292,235
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 1,750,445 |............ 1,825,768 |09/22/2023 ..... 06/22/2051 ..... 640330-AC-3 . J2015-2A CLASS B ....evvvvvveeiiineeenns [ 1 e 1,750,445 |............ 1,825,768
Evergreen Basket of Long Fixed Rate CIT EDUCATION LOAN TRUST-SERIES

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniniiiiiiienens [, 354,474 ..o 342,182 09/22/2023 ..... 06/22/2051 ..... 17284L-AB-0 . [2007-1 CLASS B ...evvveeeeeiiviieneees [T i o, 354 474 |t 342,182
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Babson CLO Ltd 2015-1-BABSN 2015-1A

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 8,275,000 |............ 8,278,996 (09/22/2023 ..... 06/22/2051 ..... . U N 056162-A8-9 . |CR ..oooeeiiieeeeiiiiiieeeeeiiiieneeee [T e 8,275,000 |[............ 8,278,996
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Atlas Securitized Products Funding

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 14,999,999 |........... 14,936,999 |09/22/2023 ..... 06/22/2051 ..... 04940#-AA-9 . B LP = Class A ..occevveeeevvinnnnnnnns [ 1o e 14,999,999 |........... 14,936,999
Evergreen Basket of Long Fixed Rate Point Au Roche Park CLO -PARPK

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 6,868,788 |............ 7,281,065 |09/22/2023 ..... 06/22/2051 ..... 73052V-AC-9 . J2021-1A BT ..eovveiiiiiiiiiieeiiieees [T e 6,868,788 |............ 7,281,065
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 14,613,835 |........... 14,741,932 (09/22/2023 ..... 06/22/2051 ..... 756250-AE-9 . JUNSECURED ........covvevvumvrenneniinnnns [ 1o e 14,613,835 |........... 14,741,932
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 34,845,950 |........... 34,845,950 [09/22/2023 ... 06/22/2051 ... 515095-MI-6 . [.eeeeeeeeneeeeieieeieeeseeeeeeeeieeee | T o 34,845,950 |........... 34,845,950
Evergreen Basket of Long Fixed Rate

57620%GI5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 28,000,000 |........... 28,000,000 |09/22/2023 ..... 06/22/2051 ..... 872280-MM=1 . | TCG BDC |1 SPV 2 LLC ..evveeeeeiinins [ 2 i [ 28,000,000 [........... 28,000,000
Evergreen Basket of Long Fixed Rate

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeviiiiinnninenins |oevinns 300,000,000 |........... 87,011,108 |.......... (31,202,882)|09/28/2023 ..... 06/28/2051 ..... 03113#-MM-3 . | AWF Levered I, LLC - Revolver .... [1 .ccooiiiiiiiiiiniiiiiiiinns fes 86,901,538 |........... 86,901,538
Evergreen Basket of Long Fixed Rate GOAL CAPITAL FUNDING TRU-SERIES

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds ... 1,692,304 |............ 1,739,949 (09/28/2023 ..... 06/28/2051 ..... 38021F-AB-7 . [2015-1 CLASS B ... . .... 1,692,304 ... 1,739,949
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -2014-4

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,412,939 |............ 1,369,476 |09/28/2023 ..... 06/28/2051 ..... 28090A-AB-5 . [SERIES B ...ovvvvveeiiiiiiieeeiiiieenns [ 1 e 1,412,939 [............ 1,369,476
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 13,546,763 |........... 13,546,763 (09/28/2023 ..... 06/28/2051 ..... 239426-AD-1 . [Class A Term Loan ........oooovvveens [T oo e 13,546,763 |........... 13,546,763
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds ..10,500,000 |........... 10,514,164 09/28/2023 ..... 06/28/2051 ..... 13876J-AE-2 . [IRAB ... ...10,500,000 ...10,514,164
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 34,098,948 |........... 34,397,843 |09/28/2023 ..... 06/28/2051 ..... 756250-AE-9 . JUNSECURED ........coevvvvumvreeneniinnnns [ 1o e 34,098,948 |........... 34,397,843
Evergreen Basket of Long Fixed Rate Park Blue CLO 2022-1 Ltd-PKBLU

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 24,000,000 |........... 24,088,032 | 09/28/2023 ..... 06/28/2051 ..... 70016W-AQ-7 . [2022-1A AR ..ooevviiineiiiiiieeeeeee [T [ 24,000,000 |........... 24,088,032
Evergreen Basket of Long Fixed Rate

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiininninins |ooviiiniiniiiiiiieenns o, 150,000,000 |......... 150,000,000 |09/28/2023 ..... 06/28/2051 ..... 14979Z-MM-9 . | CAZ GP OWNERSHIP CD AGGREGATOR .... [ 1 ..occevviriiiiiiiiiiniiiiiins o 150,000,000 |......... 150,000,000
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 |............ 7,723,042 |.......... (71,425,712)]09/28/2023 ..... 06/28/2051 ..... 281397-AP-4 . J2003-2 CLASS 2A1 ...oevvevvvcinvnneeeees [ 1 oo o, 7,650,000 |............ 7,294,418
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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 ... 09/28/2023 ..... 281397-AB-5 . [2003-1 CLASS A2 ... 4,350,000
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%6U9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 1,600,000 09/28/2023 ..... 640310-CK-5 . [2005-4 CLASS A4RT ......ccvvveveeences [4 i e 1,600,000
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 09/28/2023 ..... 281397-A0-2 . 2003-2 CLASS 2A2 ....ovvvvvuvrveenneenn [ 1o e 2,950,000
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 09/28/2023 ..... 186858-M0-7 . [Term Loan 2024 .........ooevvvvvcnnnnns [T oo o 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 2,669,571 09/28/2023 ..... 640310-CM-1 . [2005-4 CLASS A4R2 ........evvvvvvvvinns [4 i e 2,669,571
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 4,102,272 09/28/2023 ..... B3140E-AG-2 . |eeeerieieeeeeiiiiee e [ 2 e o 4,102,272
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 09/28/2023 ..... 26251L-AE-4 . e [T [ 13,900,000
Evergreen Basket of Long Fixed Rate

57620%6U9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 28,000,000 09/28/2023 ..... 64033E-AB-2 . |NSLT 2013-2A B ...vvvvvveeenciiieens [ 1 e 28,000,000
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 7,256,739 09/28/2023 ..... T8442G-KP-0 . 14 B oovveeiieeiiiiiieeeneeee [T e 7,256,739
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 09/28/2023 ..... 64034X-AB-9 . TA B ..o [T [ 13,600,000
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

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

57620%6U9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 6,498,004 09/28/2023 ..... 64031C-AB-8 . [2012-2A CLASS B .....evvvvveeiinneenns [T e 6,498,094
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57620%6U9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 1,441,953 09/28/2023 ..... 78442G-PS-9 . |5 CLASS B ..eeeeviiiiiiiieciiiiiiiineens [ 2 i e 1,441,953
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 1,402,547 09/28/2023 ..... . U N 04623T-AA-3 . |.. [ I U R 1,402,547
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 9,742,556 09/28/2023 ..... 756250-AE-9 . JUNSECURED ........covveviuvveernniiinnns [T o e 9,742,556
Evergreen Basket of Long Fixed Rate

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

57620%6U9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,955,549 09/28/2023 ..... B3%N-AC-2 . J2021-1A B e [T e 3,955,549
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |

57629*GU9 ......... ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnvviinviiiiniininne foveveiiniiiiiiiiiiiinns foveviinnns 24,400,506 09/28/2023 ..... 67098#-MM-7 . [SPV, L.P. = Fund | Revolver ....cc.. [1 coovviiiiiiiiiiiiiiiens o 24,400,506
Evergreen Basket of Long Fixed Rate

57620%6U9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 15,000,000 09/28/2023 ..... 872280-MM=1 . | TCG BDC |1 SPV 2 LLC ..vvveeeeeiiiins [ 2 i [ 15,000,000
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629*DE8 ......... ABS Bank Loans and Corporate Bonds |1 .........cccccoviiinnnnnenne 125,000,000 |........... 39,000, 107 09/06/2023 ..... 756250-AE-9 . JUNSECURED ........coevvvvummnenneniinnnns [ 1o e 38,970,226
Evergreen Basket of Long Fixed Rate SOUTH CAROLINA STUDENT L-SERIES

57629*DE8 ... ABS Bank Loans and Corporate Bonds L. 7,412,298 ... 09/06/2023 ..... 83715R-AG-7 . [2014-1 CLASS B ... . ... 7,412,203
Evergreen Basket of Long Fixed Rate SLC STUDENT LOAN TRUST-SERIES 2005-

57629*DE8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 2,233,570 09/06/2023 ..... 784420-AE-1 . |1 CLASS B ..evveeeeeciiieececiiiieeenns [ 1 e 2,233,570
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57629*DE8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinininiiiiiiiienens feeeiiiins 1,907,793 09/06/2023 ..... 784426-QT-6 . B CLASS B ..evvveveeeirieeeeeiiiieeeens [ 1o e 1,907,793
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-5 BLVN |ssuance

57629*DE8 ... ABS Bank Loans and Corporate Bonds ..11,519,539 |... 09/06/2023 ..... 72403Z-0Y-5 . [Confirmation ... ...11,519,539
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES

57629*DE8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 2,645,000 09/06/2023 ..... 6393BE-AE-4 . [2014-1 CLASS B ...ooovnnvrieneeiicnens [ 1o e 2,645,000
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinnnnins Jooviinniieniiiiiienens foeeiiiins 2,599,766 09/06/2023 ..... 64031A-AJ-5 . J2006-3 CLASS B .......ccuvvvveeeeicnnne [T o e 2,599,766
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES

57629*DE8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 4,352,186 09/06/2023 ..... 63930L-AC-1 . J2015-3 CLASS B ....couvvveeeeeiinneens [T e 4,352,186
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 9,865,492 09/06/2023 ..... 64033J-AB-1 . J2014-1A CLASS B .....cccvvvveeevvcnee [T oo o, 9,865,492
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 ... ABS Bank Loans and Corporate Bonds 3,181,687 |............ 3,281,275 | 09/06/2023 ..... 12/06/2046 ..... 64033N-AB-2 . [2014-5A CLASS B ....3,181,687 .... 3,281,275
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2004

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnniniiiiiiineens feniiiiiiinns 930,791 |ovveeeinnns 908,714 | 09/06/2023 ..... 12/06/2046 ..... 784426-LJ-3 . |- 3 CLASS B i [T e 930,791 |oeivieenne 908,714
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 3,250,000 |............ 3,125,512 | 09/06/2023 ..... 12/06/2046 ..... 64032A-AB-1 . J2012-1A CLASS B ....oovvvvveeeneiinene [ 1 e 3,250,000 [............ 3,125,512
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,840,764 |............ 1,825,377 {09/06/2023 ..... 12/06/2046 ..... 64033L-AD-2 . 2014-2A CLASS B ....eevvvvveeiinieenns [ 1 e 1,840,764 |............ 1,825,377
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 |............ 3,198,096 (09/06/2023 ..... 12/06/2046 ..... 64033K-AB-8 . [2014-3A CLASS B .....evvvvveeiiinnenns [T e 3,240,000 |............ 3,198,096
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 29,028,779 |.....oeeeen 29,028,779 |09/06/2023 ..... 12/06/2046 ..... 239426-AD-1 . [Class A Term Loan ........oooevvvnens [T oo e 29,028,779 |......eeee 29,028,779
Evergreen Basket of Long Fixed Rate

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 3,000,000 |............ 3,003,255 | 09/06/2023 ..... 12/06/2046 ..... 48250R-BN-5 . | KKR CLO 12 Ltd-KKR 12 BR2 .......... [1 coccerieiiiiiiiiiiniiiiinns e 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 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 2,920,022 |.....oveeenn 1,755,533 [09/06/2023 ..... 12/06/2046 ..... G92888-AB-1 . [Unsecured Notes ........cccovvcveennes [T oo s 2,920,022 |...ccuueeee 1,755,533
Evergreen Basket of Long Fixed Rate NSPC-L HLDGS Il LP SECURED LOAN

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiiiinnnnnnnnns |oevinnns 250,000,000 |.......... 102,055,587 |........... 35,051,585 | 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 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 50,000,000 |........... 50,297,250 | 09/15/2023 ..... 09/15/2047 ... 92213L-AE-3 . |LLC - Senior Secured Class A Loan . [1 ...cccooiiiiiiiinnniiiiinnns foeninns 50,000,000 |[........... 50,297,250
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-7 RCS |ssuance

57629*DMO ... ABS Bank Loans and Corporate Bonds ..35,423,029 |...........35,688,169 [09/15/2023 ..... 09/15/2047 ... 72403Z-0X-7 . [Confirmation ... ... 35,423,029 ...35,688,169
Evergreen Basket of Long Fixed Rate OHA Loan Funding 2013-2 -OHALF

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 8,000,000 |........c... 8,000,000 | 09/15/2023 ..... 09/15/2047 ... 67104L-AG-2 . J2013-2A CR ..o [T e 8,000,000 |...evveennnn 8,000,000
Evergreen Basket of Long Fixed Rate

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 6,495,612 |............ 6,368,324 [09/15/2023 ..... 09/15/2047 ... 20365T-AF-1 . | Entergy Texas Inc-SECURED .......... [1 .occoiiiiiiiiiininiiinns o 6,495,612 |............ 6,368,324
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 8,015,287 |............ 8,005,473 [09/15/2023 ..... 09/15/2047 ... U N 90933J-AA-9 . [16-2 B ...oooiiiiiiiiiiiiiiiiieeeee [ i e 8,015,287 |............ 8,005,473
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 24,727,489 |........... 25,918,425 |09/15/2023 ..... 09/15/2047 ... B4135D-AA-3 . ATA A e [T [ 24,727,489 |........... 25,918,425
Evergreen Basket of Long Fixed Rate

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 30,000,000 |........... 30,000,000 |09/15/2023 ..... 09/15/2047 ... 872280-MM=1 . | TCG BDC |1 SPV 2 LLC ..vvveeeeeiinins [ 2 i [ 30,000,000 |[........... 30,000,000
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviienniiins |oeninnns 250,000,000 |............ 1,616,888 |......... (65,117,461) [ 09/15/2023 ..... 09/15/2047 ... 031162-CJ-7 . | AMGEN INC-SENIOR UNSECURED ......... [2 eeevreiiiiiiiiiiiiiiiiiienes o 1,561,362 |..eveeeennn 1,554,970
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 39,805,392 |........... 39,972,654 |09/15/2023 ..... 09/15/2047 ... 3B17ON-AB-0 . [2024-T1A A wooeeriiiiiiiieiiiiieenens [T e 39,805,392 |........... 39,972,654
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovinnneiiniiiiiienees foeeiiiinns 2,549,931 |............ 2,671,714 109/15/2023 ..... 09/15/2047 ... 456866-Al-4 . | INGERSOLL-RAND CO-DEBENTURE ........ [2 .eeevrvriiiiiiiineniiiiieenes o 2,549,931 |....ooeennn 2,671,714
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 75,000,000 |........... 75,074,400 (09/15/2023 ..... 09/15/2047 ... T4989H-AL-6 . | RR 12 Ltd-RRAM 2020-12A AAR3 ...... [1 i fos 75,000,000 |........... 75,074,400
Evergreen Basket of Long Fixed Rate

57629°DL2 ... ABS Bank Loans and Corporate Bonds ... 4,579,367 |............ 4,716,515 [09/15/2023 ..... 09/15/2047 ... 042735-AK-6 . | Arrow Electronics Inc-DEBENTURE .. .... 4,579,367 ....4,716,515
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovinnneiiniiiiiienees foeeiiiinns 9,742,556 |............ 9,827,955 | 09/15/2023 ..... 09/15/2047 ... 756250-AE-9 . JUNSECURED ........eevvvvvuvrnnrnenninens [ 1o e 9,742,556 |............ 9,827,955
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinnenniiiiiiinenens foneiiinns 15,583,046 |........... 15,706,511 |09/15/2023 ..... 09/15/2047 ... 06760H-AJ-5 . |IA C oo [ 2 i [ 15,583,046 |........... 15,706,511
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 53,966,388 |........... 53,966,388 | 09/15/2023 ..... 09/15/2047 ... 05566Z-MN-4 . |I1-A Investco, LLC - Term Loan ... [1 ..ccoooiiiiiiiiiniiiiiiiinns foeninins 53,966,388 |........... 53,966,388
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvvveeninins |oeninnns 250,000,000 |............ 1,069,430 |......... (65,586,060) [ 09/15/2023 ..... 09/15/2047 ... 04352E-AA-3 . | Ascension Health-SENIOR UNSECURED [ 1 .....ooovvrviinininnniiiiinns e 1,013,936 |.vveeeennnne 939,179
Evergreen Basket of Long Fixed Rate DISCOVER FINANCIAL SVS-SENIOR

57629*DP3 .......... [ABS Bank Loans and Corporate Bonds |2 .........ccccoveiivniiiiiiins |ovviiinnniniiiiiiiiiiens foieiiinns 8,428,860 |............ 8,437,579 [09/15/2023 ..... 09/15/2047 ..... 254709-AM-0 . JUNSECURED .........ccceviiiuvrniriiiiinne [ coveiiiiiiiiiiiiiieiiiiiiiieees foeeeeiins 8,428,860 |............ 8,437,579
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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 Swap - CME cleared Pioneers Gate 2024-7 RCS |ssuance

57629*DP3 .. ABS Bank Loans and Corporate Bonds ..32,428,655 |...........32,671,382 [09/15/2023 ..... 09/15/2047 ... 72403Z-0X-7 . [Confirmation ... ... 32,428,655 ...32,671,382
Evergreen Basket of Long Fixed Rate NSPC-L HLDGS Il LP SECURED LOAN

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiuviiiiiiiiins foovnnenniiiiiiiinenens feneiiinns 60,000,000 |........... 60,000,000 |09/15/2023 ..... 09/15/2047 ... 63001Z-MM-8 . JFACILITY oo [ 1 [ 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 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 20,070,918 |........... 20,085,870 (09/15/2023 ..... 09/15/2047 ... 858102-AX-4 . [2016-1A CLASS AR .....evvvvveeiiinnenns [ 1 e 20,070,918 |........... 20,085,870
Evergreen Basket of Long Fixed Rate FLORIDA POWER & LIGHT CO-SECURED

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiieiiiiiiins fooviniinnciiiiiinenees foneiiinns 47,928,034 |........... 41,448,891 | 09/15/2023 ..... 09/15/2047 ... 341081-FG-7 . BOND ..eovveeiniieeeeeiiiiieeeceeiinens [ 1o e 47,928,034 |........... 41,448,891
Evergreen Basket of Long Fixed Rate COX COMMUNICATIONS INC-SENIOR

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Jooviniiiieiiiiiiiinees foeeiiiinns 8,216,775 |............ 8,156,813 |09/15/2023 ..... 09/15/2047 ... 224044-C6-0 . JUNSECURED ........cevvevvuurierneiiinnns [2 ceviiieiiiiiiiiieccciiiieenes o 8,216,775 |............ 8,156,813
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2024-V-BABSN 2024-

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 30,000,000 |........... 30,087,360 [09/15/2023 ..... 09/15/2047 ... 06763Y-AJ-8 . [BA C .evvveeeeeiiiiiiieeeiiiieeeeeen [T [ 30,000,000 |........... 30,087,360
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinenens foniiiinns 12,272,878 |........... 12,276,582 [09/15/2023 ..... 09/15/2047 ... 98389B-AV-2 . | Xcel Energy Inc-SENIOR UNSECURED . [2 ......coovcvveveeeriiinnnnnnen foeenennns 12,272,878 |........... 12,276,582
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Jooviiiniieiiiiiiieeees foeeiiiinns 9,647,776 |............ 9,647,776 |09/15/2023 ..... 09/15/2047 ... 239426-AD-1 . [Class A Term Loan ........oooevvvcnnns [T oo e 9,647,776 |............ 9,647,776
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinenniiiiiiiinenens feniiiinns 30,000,000 |........... 30,000,000 |09/15/2023 ..... 09/15/2047 ... 872280-MM=1 . | TCG BDC |1 SPV 2 LLC ..vvveeeeviiiins [ 2 i [ 30,000,000 |[........... 30,000,000
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 |........... 16,986,946 |......... (50,056,065) [ 09/15/2023 ..... 09/15/2047 ... 00774M-AB=1 . JUNSECURED ........ccoeevvmrrenneniiinnnns [ 2 iiiiiiiiiiiiiieeciiineeeen foieiis 16,931,379 |........... 16,800,355
Evergreen Basket of Long Fixed Rate

57629*DN8 ... ABS Bank Loans and Corporate Bonds ..50,263,897 |...........30,967,741 [09/15/2023 ..... 09/15/2047 ... 191216-CY-4 . [ Coca-Cola Co/The-SENIOR UNSECURED ...50,263,897 ...30,967,741
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 28,386,557 |.....oeenn 27,946,895 | 09/15/2023 ..... 09/15/2047 ... 09778P-AA-3 . | Bon Secours Mercy Health-SECURED . [1 ......oooviiiiiiinnniiiiiinnns foeninis 28,386,557 |........... 27,946,895
Evergreen Basket of Long Fixed Rate 0'REILLY AUTOMOTIVE INC-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis Joovininiiniiiiiiienens foeeiiinnns 8,896,691 |............ 8,818,041 |09/15/2023 ..... 09/15/2047 ... 67103H-AF-4 . JUNSECURED ........coovrviiunrrernniiinnns [2 i o 8,896,691 [............ 8,818,041
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 9,160,638 |............ 9,159, 149 | 09/15/2023 ..... 09/15/2047 ... U N 806851-AG-6 . JUNSECURED .........ooeevviuvveeenenninnns [T oo e 9,160,638 |............ 9,159,149
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 14,118,235 |........... 11,455,570 [09/15/2023 ..... 09/15/2047 ... 23338V-AE-6 . | DTE Electric Co-SECURED ............. [T cocriiiiiiiiiiiiiiiiiinns e 14,118,235 |........... 11,455,570
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 49,128,790 |..cvvennn 41,893,715 | 09/15/2023 ..... 09/15/2047 ... 458140-AK-6 . | INTEL CORP-SENIOR UNSECURED NOTE . [2 ....oevvvivieiiineiiiiiiinnnns foreeeeenns 49,128,790 |........... 41,893,715
Evergreen Basket of Long Fixed Rate Brookfield Finance Inc-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 20,109,466 |........... 20,289,830 | 09/15/2023 ..... 09/15/2047 ... 11271L-AC-6 . [UNSECURED .......eevvveeiiiiiiinneenne [ T o 20,109,466 |........... 20,289,830
Evergreen Basket of Long Fixed Rate

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 25,078,030 |........... 23,310,980 | 09/15/2023 ..... 09/15/2047 ... 40728T-AA-1 . | HAMILTON COLLEGE-UNSECURED ......... [1 cocerriiiiiiiiiiiiiiiiiiiiens feeeeins 25,078,030 |........... 23,310,980
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 11,660,866 |........... 11,763,079 |09/15/2023 ..... 09/15/2047 ... 756250-AE-9 . JUNSECURED ........covvvvvumrnennenninnns [T i e 11,660,866 |........... 11,763,079
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629°DN8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 32,020,602 |........... 32,020,602 | 09/15/2023 ..... 09/15/2047 ... 515095-MI-6 . [oeeeveeeneeeeiiieeieeeeree e | T o 32,020,602 |........... 32,020,602
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES

57629*ERS ... ABS Bank Loans and Corporate Bonds 2,218,980 |..........(25,528,281)| 08/30/2023 ..... 08/30/2034 ..... 281378-AB-5 . [2015-1 CLASS B ... . ... 2,197,251 ....2,187,145
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovinnneiiniiiiiienees foeeiiiinns 2,874,553 |............ 2,921,148 (08/30/2023 ..... 08/30/2034 ..... 28137T-AB-9 . J2014-2 CLASS B ...ooovvvvveeeeeiineens [T e 2,874,583 |............ 2,921,148
Evergreen Basket of Long Fixed Rate COLLEGIATE FUNDING SERVI-SERIES

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 .......cccccooevvuiiiiiniiiins foovvninineiiiiiiienees feneiiiiiinns 762,269 |..ooeeveennnnns 723,097 |08/30/2023 ..... 08/30/2034 ..... 19458L-BD-1 . [2005-A CLASS B ...eevvevviiriinineenees [ 1 i o 762,269 |....oveeennnne 723,097
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-7 RCS Issuance

57629*ERS ... ABS Bank Loans and Corporate Bonds ..17,529,601 |...........17,660,809 [08/30/2023 ..... 08/30/2034 ..... 72403Z-0X-7 . [Confirmation ... ... 17,529,601 ...17,660,809
Evergreen Basket of Long Fixed Rate Pennsylvania Electric Co-SENIOR

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiis Joovininiinniiiiiieeees foeeiiiinns 9,034,233 |...covveeenn 8,042,274 108/30/2023 ..... 08/30/2034 ..... 708696-BY-4 . JUNSECURED ........ccovevvmuveerneeninnns [T oo e 9,034,233 |..uvveennnn 8,942,274
Evergreen Basket of Long Fixed Rate Schlumberger Holdings Co-SENIOR

57629*ER8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiniiins fooninnnnnnciiiiiinenens foneiiinns 40,118,807 |........... 40,688,502 (08/30/2023 ..... 08/30/2034 ..... 806851-AK~7 . JUNSECURED ........coevvvvummreeneniinnns [ 1o [ 40,118,807 |........... 40,688,502
Evergreen Basket of Long Fixed Rate HONEYWELL INTERNATIONAL -

57629*ERS ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinennniiiiiiieenens feneiiinns 31,889,408 |........... 28,674,067 (08/30/2023 ..... 08/30/2034 ..... 438516-BB-1 . [SENIORUNSECURED NOTE ........ccovvcnnn [T oo [ 31,889,408 |........... 28,674,067
Evergreen Basket of Long Fixed Rate HONEYWELL INTERNATIONAL -SENIOR

57629*ERS .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeiiceiiiiiiiiis |ovviinniniiiiiiiiinens foveeiinnns 24,332,141 |........... 22,310,803 |08/30/2023 ..... 08/30/2034 ..... 438516-AT-3 . NOTE ....oeevvvvvinnnenneeiiiiieneeeiieee [ 1o foeee, 24,332,141 | 22,310,803
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*ERS ... ABS Bank Loans and Corporate Bonds ..20,000,000 |...........20,078,680 [08/30/2023 ..... 08/30/2034 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 ...20,000,000 ...20,078,680
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

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

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 2,700,000 |............ 2,700,000 |08/30/2023 ..... 08/30/2034 ..... 06762J-AG-8 . [2021-2A D ...ooeviiiiiiiieiiiiiiiiieeens [ 2 i e 2,700,000 |...evveenns 2,700,000
Evergreen Basket of Long Fixed Rate

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveenninins |oevinnns 200,000,000 |........... 19,774,182 |.......... (44,037,498)| 08/30/2023 ..... 08/30/2039 ..... 693304-AY-3 . | PECO Energy Co-SECURED ........ccccoe [T coiiiiiiiiiiiiiiiiiiiiiens [ 19,738,306 |........... 12,828,715
Evergreen Basket of Long Fixed Rate MCCORMICK & CO INC/MD-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 27,702,764 |........... 28,067,570 (08/30/2023 ..... 08/30/2039 ..... 579780-AN-7 . JUNSECURED ........coeevvvumrrenneniiininns [2 eiiiiiiiiiiiienccciiiieeeen foeees 27,702,764 |........... 28,067,570
Evergreen Basket of Long Fixed Rate United Airlines 2019-2 C-UNTD AIR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis foovinininnniiiiiienees foeeiiinnns 9,367,566 |............ 9,030,970 (08/30/2023 ..... 08/30/2039 ..... 90932K-AA-7 . [19-2 B FIXED ...ovvvvenieeiiiiieieneens [ i e 9,367,566 |............ 9,030,970
Evergreen Basket of Long Fixed Rate CROWN CASTLE INTL CORP-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinenens foniiiinns 21,332,716 |....ooeeeen 21,533,727 | 08/30/2023 ..... 08/30/2039 ..... 22822V-AE-1 . JUNSECURED ........covvvviumrinnneniiiinns [ 2 iiiiiiiiiiiiiieccciiiieeeen foeeis 21,332,716 |.....eeee 21,533,727
Evergreen Basket of Long Fixed Rate Aviation Capital Group L-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiiiiiiiiiins foovinennniiiiiiinenens foneiiinns 19,534,562 |........... 19,543,806 (08/30/2023 ..... 08/30/2039 ..... 05369A-AA-9 . JUNSECURED ........ccoevvvumrrerneniiinnnns [ 2 iiiiiiiiiiiiiieccciiiieeeen foeeeis 19,534,562 |........... 19,543,806
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinenniiiiiiiinenens feniiiinns 64,999,999 |........... 65,386,425 | 08/30/2023 ..... 08/30/2039 ..... 92213L-AE-3 . |LLC - Senior Secured Class A Loan . [1 ....ccooviiiiiiininiiiiinnns foeninis 64,999,999 |........... 65,386,425
Evergreen Basket of Long Fixed Rate 610 Funding CLO 2 Ltd-SIX10 2016-

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 40,000,000 |........... 40,062,440 |08/30/2023 ..... 08/30/2039 ..... 83004L-AN-5 . J2RA ATR3 ....eeiiiiiiiiiieniiieeeen [T [ 40,000,000 |........... 40,062,440
Evergreen Basket of Long Fixed Rate Yara International ASA-SENIOR

57629*EU1 ... ABS Bank Loans and Corporate Bonds .753,191 |..........(84,063,450)| 08/30/2023 ..... 08/30/2049 ..... 984851-AF-2 . |UNSECURED .... ....703,947 .705,809
Evergreen Basket of Long Fixed Rate Edwards Lifesciences Cor-SENIOR

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiniiiiis Jooniiinineiiiiiiiinees foeeiiiinns 6,796,121 |............ 6,824,987 (08/30/2023 ..... 08/30/2049 ..... 28176E-AD-0 . JUNSECURED ........coovevviuvriernniiinnns [2 ivieiiiiiiiiieieccciieeene o 6,796,121 |............ 6,824,987
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvieiiiiiiins fooviniiniiiiiiiiieeens feeneiiinns 20,237,154 |........... 20,319,182 | 08/30/2023 ..... 08/30/2049 ..... 361448-BC-6 . | GATX Corp-SENIOR UNSECURED ......... [2 weeevvrriiiiiiiiiiiiiiiienen foeees 20,237,154 |...oveeeenn 20,319, 182
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 ........ccccooviiiviiiiiiiiis Joeviniiineiiiiiiiennes foeeiiiinns 7,849,821 [............ 7,859,366 (08/30/2023 ..... 08/30/2049 ..... U N 120568-AX-8 . |UNSECURED .........eoevviiimriinnnniiins [ 2 i o, 7,849,821 [............ 7,859,366
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 18,702,529 |........... 18,590,994 (08/30/2023 ..... 08/30/2049 ..... 00908P-AC-1 . | Air Canada 2017-1 Class -SECURED . [2 .......ccccvveveeriiinnnnnnn foeninis 18,702,529 |........... 18,590,994
Evergreen Basket of Long Fixed Rate CHURCH & DWIGHT CO INC-SENIOR

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis foovinininnniiiiiienees foeeiiinnns 5,307,713 |............ 5,326,835 | 08/30/2023 ..... 08/30/2049 ..... 171340-AN-2 . |UNSECURED .......oovvvveiiiiiiiniiiiiins [ 2 e o 5,307,713 |............ 5,326,835
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 45,292,120 |........... 36,750,134 | 08/30/2023 ..... 08/30/2049 ..... 23338V-AE-6 . | DTE Electric Co-SECURED ............. [T cociiiiiiiiiiiiiiiiiinns [ 45,292,120 |..oeveeenns 36,750, 134
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 40,000,000 |........... 40,157,360 (08/30/2023 ..... 08/30/2049 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 [ 1 ..ooeiiiiiiiiiiiiiiiiiiien feeeis 40,000,000 |........... 40,157,360
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 57,477,7% |........... 55,690,639 |08/30/2023 ..... 08/30/2049 ..... 57542Z-A7-2 . [Floating Line ........ccccevveviiinnnnns [ 2 iiiiiiiiiiiiii e 57,477,7% |........... 55,690,639
Evergreen Basket of Long Fixed Rate Park Blue CLO 2022-1 Ltd-PKBLU

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiniiiis Jooviniiinneiiiiiiinees foeeniiinns 8,000,000 |............ 8,029,344 108/30/2023 ..... 08/30/2049 ..... 70016W-AQ-7 . J2022-1A AR ..o [T e 8,000,000 |...evveennnn 8,029,344
Evergreen Basket of Long Fixed Rate

57629*FB2 ... ABS Bank Loans and Corporate Bonds ..10,574,918 |........ (117,410,478) [ 09/05/2023 ..... 09/03/2049 ..... 801060-AD-6 . | Sanofi-SENIOR UNSECURED ... ... 10,480,233 ... 10,437,983
Evergreen Basket of Long Fixed Rate

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 5,636,849 |............ 5,458,588 (09/05/2023 ..... 09/03/2049 ..... 00108W-AH-3 . | AEP Texas Inc-SENIOR UNSECURED ... [2 ...coovoviviiivninnniiiinnnnn foeeeniinis 5,536,849 |............ 5,458,588
Evergreen Basket of Long Fixed Rate Toyota Motor Corp-SENIOR UNSECURED

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 13,500,000 |........... 13,457,827 (09/05/2023 ..... 09/03/2049 ..... 892331-AD-1 . e [T [ 13,500,000 |........... 13,457,827
Evergreen Basket of Long Fixed Rate salesforce.com Inc-SENIOR UNSECURED

57629*FB2 ... ABS Bank Loans and Corporate Bonds ..22,722,463 |...........22,806,384 [09/05/2023 ..... 09/03/2049 ..... 79466L-AF-1 . |.. ... 22,722,463 ...22,806,384
Evergreen Basket of Long Fixed Rate General Dynamics Corp-SENIOR

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 8,010,969 |............ 7,984,753 [09/05/2023 ..... 09/03/2049 ..... 369550-BC-1 . JUNSECURED .......ccevvvvimvreeeneeiinnns [ 1o e 8,010,969 |............ 7,984,753
Evergreen Basket of Long Fixed Rate Toyota Industries Corp-SENIOR

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 23,922,853 |........... 23,588,963 | 09/05/2023 ..... 09/03/2049 ..... 892330-AC-5 . JUNSECURED .......ceevevvummneeneeiinnnns [T e 23,922,853 |........... 23,588,963
Evergreen Basket of Long Fixed Rate

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fovinninniiiiiieinens feneiiiiiinns 458,761 |...cvveeeenne 458,782 |09/05/2023 ..... 09/03/2049 ..... 50188G-AT-0 . |LOM XVIIT LP-LCM 18A ATR ....ooooees [ 1 oo [ 458,761 |..evveeennnne 458,782
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 11,744,588 |........... 11,747,530 |09/05/2023 ..... 09/03/2049 ..... 13876J-AC6 . [TRA A ..oovovveeeeiiiiiieeneiiiieeeeees [T s foiieen 11,744,558 |........... 11,747,530
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared WM Investment Holding Revolver

57629*FB2 ... ABS Bank Loans and Corporate Bonds ..57,737,676 |........... 55,942,439 [09/05/2023 ..... 09/03/2049 ..... 57542Z-A7-2 . [Floating Line .. ...57,737,676 ... 55,042,439
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 10,000,000 |........... 10,046,510 |09/05/2023 ..... 09/03/2049 ..... 38179U-AH-1 . J2023-69A D .....evvveeeeciiiiiieeeiiin [ 2 i [ 10,000,000 |........... 10,046,510
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 12,000,000 |........... 12,071,340 |09/05/2023 ..... 09/03/2049 ..... 92213L-AE-3 . |LLC - Senior Secured Class A Loan . [1 ....ccooviiiiiiinnniniiinnns foennnis 12,000,000 |........... 12,071,340
Evergreen Basket of Long Fixed Rate Warwick Capital CLO 1 Lt-WWICK

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 12,000,000 |........... 12,000,000 | 09/05/2023 ..... 09/03/2049 ..... 936919-AC-3 . J2023-TA B ..evveeiieiiiiiiiieeiiiieeees [T e 12,000,000 |........... 12,000,000
Evergreen Basket of Long Fixed Rate

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 12,500,000 |........... 12,584,600 |09/05/2023 ..... 09/03/2049 ..... 48255U-AS-3 . | KKR CLO 43 Ltd-KKR 2022-43A DR .... [2 .eeovveriinriiiiniiiiiiiinnen foeeeins 12,500,000 |........... 12,584,600
Evergreen Basket of Long Fixed Rate

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 16,586,509 |........... 14,143,856 (09/05/2023 ..... 09/03/2049 ..... 458140-AK-6 . | INTEL CORP-SENIOR UNSECURED NOTE . [2 ....ooevvivriinineiiiiiiinnens foreeeinnns 16,586,509 |........... 14,143,856
Evergreen Basket of Long Fixed Rate PARK BLUE CLO LTD-PKBLU 2023-4A D1

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 12,085,291 |........... 12,122,520 [09/05/2023 ..... 09/03/2049 ..... B99917-AL~4 . oo [ 2 e e 12,065,291 |........... 12,122,520
Evergreen Basket of Long Fixed Rate NSPC-L HLDGS Il LP SECURED LOAN

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 11,100,000 |........... 11,100,000 | 09/05/2023 ..... 09/03/2049 ..... 63001Z-MM-8 . JFACILITY oo [ 1 e 11,100,000 |........... 11,100,000
Evergreen Basket of Long Fixed Rate

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiiniiiiins foovininniiiiiiiieeeees foneiiinns 80,000,000 |........... 80,000,000 |09/05/2023 ..... 09/03/2049 ..... 872280-MM=1 . | TCG BDC |1 SPV 2 LLC ..vvveeveviiiins [ 2 i [ 80,000,000 |........... 80,000,000
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 255,000,000 |.......... 218,622,329 |......... 106,068,629 |09/05/2023 ..... 09/03/2049 ..... 57542Z-A7-2 . [Floating Line .......ccocvvvviiiinnnnns [ 2 iiiiiiiiiiiiiiiin [ 218,543,621 |.......... 211,748,445
Evergreen Basket of Long Fixed Rate Bank of New York Mellon -SENIOR

57629*ES6 ... ABS Bank Loans and Corporate Bonds 5,401,266 |............ 5,361,467 |09/05/2023 ..... 09/03/2049 ..... 06406R-AF-4 . |UNSECURED ... .... 5,401,266 .... 5,361,467
Evergreen Basket of Long Fixed Rate United Airlines 2014-1 C-SECURED

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 10,182,521 |........... 10,272,266 |09/05/2023 ..... 09/03/2049 ..... 90932P-AA-6 . INOTE ...oovveeiiiiiiiineiiiiieeeeeeee [T e 10,182,521 |........... 10,272,266
Evergreen Basket of Long Fixed Rate Mitsubishi UFJ Financial-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 12,871,661 |........... 12,884,913 [09/05/2023 ..... 09/03/2049 ..... 606822-AV-6 . JUNSECURED .........cccovvuveeeremnicnnns [T oo e 12,871,661 |........... 12,884,913
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Narragansett Electric Co-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 3,400,000 |............ 3,381,885 [09/05/2023 ..... 09/03/2049 ..... U N 631005-BH-7 . JUNSECURED .......ccevvevimvrnerneiiinnns [ 1o e 3,400,000 [............ 3,381,885
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 2,257,581 | 2,255,964 |09/05/2023 ..... 09/03/2049 ..... 532457-AZ-1 . | Eli Lilly & Co-SENIOR UNSECURED .. [1 .ccevveriiiiiiiiiiiiiiiiinns o 2,257,581 oo 2,255,964
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 8,000,000 |............ 8,047,560 |09/05/2023 ..... 09/03/2049 ..... 92213L-AE-3 . |LLC - Senior Secured Class A Loan . [1 ...ccccovviiiiinnnniniiinnns o 8,000,000 |...evveennnn 8,047,560
Evergreen Basket of Long Fixed Rate I11inois Tool Works Inc-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,771,234 |............ 2,762,591 [09/05/2023 ..... 09/03/2049 ..... 452308-AX=7 . JUNSECURED ........cevvevvmmrnerneininnns [ 1o e 2,771,284 | 2,762,591
Evergreen Basket of Long Fixed Rate Federal Realty Investmen-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 5,298,138 |............ 5,218,100 |09/05/2023 ..... 09/03/2049 ..... 313747-AY-3 . JUNSECURED ........cevvvviurrnernniiinnns [2 i o 5,208,138 ... 5,218,100
Evergreen Basket of Long Fixed Rate JetBlue 2019-1 Class A P-JETBLUE

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 18,773,898 |........... 18,095,753 [09/05/2023 ..... 09/03/2049 ..... ATT143-AJ-0 . [19-T A e [ e 18,773,898 |........... 18,095,753
Evergreen Basket of Long Fixed Rate

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 3,598,499 |............ 3,590,829 |09/05/2023 ..... 09/03/2049 ..... 670346-AP-0 . | Nucor Corp-SENIOR UNSECURED ........ [1 .occriiiiiiiiiiiiiiiiiiiies e 3,598,499 |.......e... 3,590,829
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2006~

57629*ES6 ... ABS Bank Loans and Corporate Bonds ..1,455,260 |............ 1,406,224 |09/05/2023 ..... 09/03/2049 ..... 78442G-RY-4 . |2 CLASS B ... ... 1,455,260 ... 1,406,224
Evergreen Basket of Long Fixed Rate

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 999,999 f............ 1,003,933 |09/05/2023 ..... 09/03/2049 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 |1 ..ceveiiiiiiiiiiiiiiiiiiiens [ 999,999 |........ee. 1,003,933
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeviiiiiinnnnnnnns |oevinnns 250,000,000 |........... 16,051,350 |......... (10,880,650){07/10/2023 ..... 01/08/2032 ... [ereeereeeiieeeiiiie e [ 51,350 |......... (26,975,770) [ 92213L-AE-3 . |LLC - Senior Secured Class A Loan . |1 ....ooooviiiiiiiiiiiiiinnnnns |oeviinnnns 16,000,000 |........... 16,095, 120
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57629*EB3 ... ABS Bank Loans and Corporate Bonds ..96,246,383 |...........97,246,367 [07/10/2023 ..... 01/08/2032 ..... 125550-AN-6 . (1A ATR ...96,246,383 ...97,246,367

Invesco CMI Investments MM, -

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

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiinic Jooviiiiiei e [ 17,236,926 |........... 17,236,926 (07/10/2023 ..... 01/08/2082 ... [eeeeeieirieiie i e [ 46143#-MY-0 . [Series 2022-10 .......ccceeeeeriiiins [ 2 i [ 17,236,926 |........... 17,236,926
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared BR DSCO |1 Investco, LLC & BR SCO

57629%EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniinii Joviiiiiee e feeeeeis 20,754,743 |........... 20,754,743 |07/10/2023 ..... 01/08/2082 ... [eveeeieirieiiee it e [ 05566Z-MN-4 . |I1-A Investco, LLC - Term Loan ... [1 ..ccoooiiiiiiiiiiiiiiiiiiins feeeee 20,754,743 |........... 20,754,743
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Fred Hutchinson Cancer R-UNSECURED

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 10,118,980 |............ 7,829,800 |07/10/2023 ..... 01/08/2082 ... |oeeiiiiiiiiiieiiiiiiiie e siies [eieeeeesseiieieessee |oereiiieee s 355611-AA-2 . |.oieceeeeeeiiiiiiieecciiiiieeeecisiieeees [ 1o foee 10,118,980 |............ 7,829,800
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Goldentree Loan Manageme-GLM 2021-

57629*EB3 ... ABS Bank Loans and Corporate Bonds ..25,000,000 |...........24,988,600 (07/10/2023 ..... 01/08/2032 ..... 38138K-AL-4 . |11A AR . ...25,000,000 ...24,988,600
Evergreen Basket of Long Fixed Rate

57629*EB3 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 75,000,000 |........... 75,295,050 |07/10/2023 ..... 01/08/2032 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 |1 ..eoeiiiiiiiiiiiiiiiiiiien feeeis 75,000,000 |........... 75,295,050
Evergreen Basket of Long Fixed Rate

S7620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 200,000,000 |........... 75,044,553 |........... 42,960,182 | 07/10/2023 ..... 01/08/2035 ..... 67112C-BE-6 . | OZLM XIX Ltd-0ZLM 2017-19A A1RR .. [1 .ccovvriiiiiiiiiiiiiiiiiien feeees 75,000,000 |........... 75,019,875
Evergreen Basket of Long Fixed Rate

S7620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 18,984,273 |........... 18,699,346 (07/10/2023 ..... 01/08/2035 ..... 61744Y-AK-4 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..cooooviiiiiiiinniiiiiiinns feeeinns 18,984,273 |........... 18,699,346
Evergreen Basket of Long Fixed Rate Taylor Wimpey PLC Senior Unsecured

S7620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 10,973,222 |........... 12,411,359 (07/10/2023 ..... 01/08/2035 ..... 877409-A%-9 . Notes ......ooovvveeiieiiiiiiiiiiniiiiins [ 2 i [ 10,973,222 |........... 12,411,359
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL

S7620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,076,663 |............ 2,066,719 |07/10/2023 ..... 01/08/2035 ..... B3YN-AC-2 . J2021-1A B e [T e 2,076,663 |............ 2,066,719
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiniiiiis foovniennniiiiiiieenenn foeeiiinns 102,981,082 |........... 99,779,062 | 07/10/2023 ..... 01/08/2035 ..... 57542Z-A7-2 . [Floating Line .......ccocevvviiiinnnnns [ 2 eiiiiiiiiiiiiiiii feees 102,981,082 |........... 99,779,062
Evergreen Basket of Long Fixed Rate

57620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 1,721,161 | 1,396,554 (07/10/2023 ..... 01/08/2035 ..... 23338V-AE-6 . | DTE Electric Co-SECURED ............. [1 cocoiiiiiiiiiiiiiiiiinns o 1,721,161 | 1,396,554
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiiiinnnnnnnnns |oevinnns 400,000,000 |........... 12,008,864 |........ (145,040,862)|08/11/2023 ..... 02/11/2050 ..... 57542Z-A7-2 . [Floating Line ........ccccevveiiiinnnnns [ 2 eiiiiiiiiiiiiii e 11,974,541 |........... 11,602,216
Evergreen Basket of Long Fixed Rate TPF Equity REIT Operatin Gtd Senior

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 12,606,722 |........... 12,578,506 |08/11/2023 ..... 02/11/2050 ..... 87278%-AD-4 . Note ....oooiiiiiiiiiiiiiiiiiineiiiens [ 2 i e 12,606,722 |........... 12,578,506
Evergreen Basket of Long Fixed Rate TICP CLO VII Ltd-TICP 2017-7A ASR2

57620%FA4 ... ABS Bank Loans and Corporate Bonds ..53,633,364 |........... 53,634,652 (08/11/2023 ..... 02/11/2050 ..... 87248T-AU-9 . ... 53,633,364 ... 53,634,652
Evergreen Basket of Long Fixed Rate

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 66,925,732 |........... 65,409,382 | 08/11/2023 ..... 02/11/2050 ..... G5147*-AD-8 . |eeeeeeeiieeeeeiiieee e [ 2 e [ 66,925,732 |........... 65,409,382
Evergreen Basket of Long Fixed Rate Australia Pacific Airpor Gtd Senior

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 68,519,353 |........... 68,559,712 | 08/11/2023 ..... 02/11/2050 ..... Q0832%-AD-8 . INote .....cceiiiiiiiiiiiiiiiiiiiieeiiiiens [ 2 i [ 68,519,353 |........... 68,559,712
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 12,500,000 |........... 12,529,175 (08/11/2023 ..... 02/11/2050 ..... U N 00119Y-AC-7 . | AGL CLO Ltd-AGL 2021-10A B ... [ 1 coeriiiiiiiiiiiiiiiiiien [ 12,500,000 |........... 12,529,175
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Babson CLO Ltd/Cayman 1s-BABSN

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 12,025,000 |........... 12,025,000 |08/11/2023 ..... 02/11/2050 ..... 06762J-AC-7 . J2021-2A B ...oeeeeiiiiiiiieieiiiieenens [ 1 e 12,025,000 |........... 12,025,000
Evergreen Basket of Long Fixed Rate Symphony CLO XXI1 Ltd-SYMP 2020-22A

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 18,864,188 |........... 18,864,527 |08/11/2023 ..... 02/11/2050 ..... 87167G-CH-1 . JATAR e [T e 18,864,188 |........... 18,864,527
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |........... 10,059,450 (08/11/2023 ..... 02/11/2050 ..... 92213L-AE-3 . |LLC - Senior Secured Class A Loan . [1 ....ccooviiiiiiinnniniiinnns foennnis 10,000,000 |........... 10,059,450
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 40,496,644 |........... 40,496,644 | 08/11/2023 ..... 02/11/2050 ..... 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 40,496,644 |........... 40,49, 644
Evergreen Basket of Long Fixed Rate

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniininins |ooviininiiniiiiiiieenns o 120,000,000 |......... 120,000,000 |08/11/2023 ..... 02/11/2050 ..... 186858-WN-9 . | Cliffwater Corporate Lending Fund |1 ....cccooviiiiiiiiinniiiiiins fonennis 120,000,000 |......... 120,000,000

Invesco CMI Investments MM, LLC -

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

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccoeeveriiiiiinnnnnnns foerenes 185,000,000 |........... 37,052,634 |.......... (37,637,624)] 08/21/2023 ..... 02/20/2050 ..... 46143#-MY-0 . [Series 2022-10 .......ccceveeeriiiinns [ 2 i [ 37,000,000 |........... 37,000,000
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57629*EJ6 ... 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

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 11,500,000 |........... 11,506,003 |08/21/2023 ..... 02/20/2050 ..... 282523-Al-1 . | 1828 CLO Ltd-GUGG4 2016-1A ATJR .. [1 .oeeeereiiiiiiiiiiiiiee [ 11,500,000 |........... 11,506,003
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 20,000,000 |........... 20,047,060 (08/21/2023 ..... 02/20/2050 ..... 74980P-AC-7 . | ALM Ltd/KY-SERIES 21-14A CLASS A2 |1 ..eeoveieiiiiiiiiiiiiiiiees feeeeeeee 20,000,000 |........... 20,047,060
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared WM Investment Holding Revolver

57629*EJ6 ... ABS Bank Loans and Corporate Bonds ..55,082,888 |...........53,370,196 [08/21/2023 ..... 02/20/2050 ..... 57542Z-A7-2 . [Floating Line .. . ...55,082,888 ...53,370,19%
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared 6T Loan Financing | Ltd -SERIES

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeviiiiiiininninie Joviiinieee e feeeeiiiis 3,569,061 |............ 3,569,993 | 08/21/2023 ..... 02/20/2050 ... [eeeeiiiiiiiiie e e [ 36248M-AL-1 . [2013-1A CLASS BR .....oeveeeiiiiieeees [ 1o e 3,569,061 |[............ 3,569,993
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Sound Point Clo XXXI Ltd-SNDPT

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniinii Joviiiiiee e feeeeeis 10,100,000 |........... 10,103,070 | 08/21/2023 ..... 02/20/2080 ... [oeeeeiiiiiiiie e e [ 83615P-AC-1 . [2021-3A B ...ooeeeeiiiiiiieciieeeees [ 1 e 10,100,000 |........... 10,103,070
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared RREEF America REIT 11, | Senior

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 15,000,000 |........... 14,107,215 |08/21/2023 ..... 02/20/2050 ... |iiiiiiiiiiiiii i [aieeeeesssiiireessen |eereiieeea e 74986@-BB-6 . |Unsecured Notes .........ooocoeeeeees [T iiiiiiiiiiiiiiinniiiiiiiiens o 15,000,000 |........... 14,107,215
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared KREF Lending V11 LLC - Tern Loan

57629*FCO ... ABS Bank Loans and Corporate Bonds ... 215,000,000 |... ..40,693,542 |......... (46,310,737) [ 08/21/2023 ..... 02/20/2050 ..... (86,943,064) | 500798-MS-5 . [Series 2019-7 .. . ...40,632,327 ...40,632,327
Evergreen Basket of Long Fixed Rate THL Credit Wind River 20-WINDR

57629*FCO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 22,000,000 |........... 22,002,486 |08/21/2023 ..... 02/20/2050 ... [eeeeeeeiiiie e o [ 97315T-AE-2 . JR017-1A BR ..ooveeeiiiiiiiiccciieeens [ 1 e 22,000,000 22,002,486
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-2 Ltd-TICP 2016-6A

57629*FCO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 35,966,170 |........... 36,513,097 |08/21/2023 ..... 02/20/2050 ... [eeeeeeeiiiiee e o [ 87246M-AS-1 . JAR2 ..eevviiiiiiiiiiieeeeiieeeeeen [T [ 35,966, 170 36,513,097
Evergreen Basket of Long Fixed Rate

57629*FCO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 50,000,000 |........... 50,152,100 (08/21/2023 ..... 02/20/2050 ... [eeeeeeeiiiie e o [ 17181U-AA-6 . [ CIFC Funding Ltd-CIFC 2024-2A A1 . |1 .oooiiiiiiiiiiiiiiiiniiiis o 50,000,000 50,152,100
Evergreen Basket of Long Fixed Rate VARAGON STRUCTURED NOTES ISSUER I,

57629*FCO ......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 7,374,375 | 7,418,215 (08/21/2023 ..... 02/20/2050 ... [eeeeeeeiiiie e o [ 92213L-AE-3 . |LLC - Senior Secured Class A Loan . [1 ...cccooviiiiiinnnnnnniinnns o 7,374,375 |ocooennns 7,418,215
Evergreen Basket of Long Fixed Rate Millennium Pipeline Comp Senior

57629*FCO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 18,202,521 |........... 19,080,396 |08/21/2023 ..... 02/20/2050 ... [eeeeeeeiiiie e o [ 60040#-AB-8 . [Secured ..........ccceuverrieiiiniennnens [T e 18,202,521 19,080,396
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629*FCO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 55,000,000 |........... 55,000,000 (08/21/2023 ..... 02/20/2050 ... [eeeeeeeiiiie e o [ 09290#-MN-3 . |-eeeeereieeeeeeiiee e [ 2 e [ 55,000,000 55,000,000
Evergreen Basket of Long Fixed Rate Manchester United Football Club,

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiininnnnnnns foevinns 250,000,000 |........... 54,961,165 |.......... (51,365,852) | 08/25/2023 ..... 02/25/2050 ... [eeeeeeeiiiiie e o, 86,115 | (105,653,743) [ G5791#-AA-9 . |Ltd Senior Secu .........cccveveveenees [T oo e 54,875,050 54,287,891
Evergreen Basket of Long Fixed Rate Victoria Power Networks Gtd Senior

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 39,500,000 |........... 38,820,797 (08/25/2023 ..... 02/25/2050 ... [eeeeeeeiiiie e e [ 09396#-AK-7 . Note ...eeveriiiiiiiiiniiiiiiiieeniinens [T e 39,500,000 38,820,797
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 77,834,516 |........... 75,414,408 | 08/25/2023 ..... 02/25/2050 ... feeeeeeeiiiie e o [ 57542Z-A7-2 . [Floating Line ........ccccevveviiiinnnnns [ 2 eieiiiiiiiiiiiie e 77,834,516 75,414,408
Evergreen Basket of Long Fixed Rate

57629*EV9 ... ABS Bank Loans and Corporate Bonds .. 24,233,304 |...........21,932,084 [08/25/2023 ..... 02/25/2050 ..... 04351L-AA-8 . | Ascension Heal th-UNSECURED BOND ... ... 24,233,304 ...21,932,084
Evergreen Basket of Long Fixed Rate

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 69,955,388 |........... 70,025,343 | 08/25/2023 ..... 02/25/2050 ..... 749366-AA-6 . |Rad CLO 7 Ltd-RAD 2020-7A ATR ..... [1 «ccviriiiiiiiiiiiiiiiiiien fees 69,955,388 70,025,343
Evergreen Basket of Long Fixed Rate Fonterra Co-operative Gr Senior

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiiiinnnnnnns |oevinnns 250,000,000 |........... 37,986,010 |......... (67,851,639) [ 08/25/2023 ..... 02/25/2050 ..... 03920#-AL-3 . [Unsecured Notes ..........coovvveennees [T oo e 37,900,000 37,332, 144
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Envestra Victoria Pty Lt Senior

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 42,559,878 |........... 43,902,202 |08/25/2023 ..... 02/25/2050 ..... U N 03535#-AD-8 . [SecUred ..........cccvuverereiiinnnnnenns [T oo e 42,559,878 43,902,202
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared RREEF AVERICA REIT 11 INC SR UNSECD

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 41,977,891 |........... 41,819,381 [08/25/2023 ..... 02/25/2050 ..... 74986@-AV-3 . NT SER D ..eovevvvvvinnieeeeiiinineeeees [T e 41,977,891 41,819,381
Evergreen Basket of Long Fixed Rate Fonterra Co-operative Gr Senior

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 40,786,772 |........... 40,386,918 [08/25/2023 ..... 02/25/2050 ..... 03920#-AG-4 . Note ....oooviiiuiiiiiiiiiiiiiineniiens [T e 40,786,772 40,386,918
Evergreen Basket of Long Fixed Rate

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 31,932,287 |........... 27,332,011 | 08/25/2023 ..... 02/25/2050 ..... 873050-CM-1 . | TTX CO-SENIOR UNSECURED ............. [1 cooeriiiiiiiiiiiniiiiiiiens feees 31,932,287 27,332,011
Evergreen Basket of Long Fixed Rate KEYCORP STUDENT LOAN TRU-SERIES

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 458,865 |............... 444,464 (08/25/2023 ..... 02/25/2050 ..... 493268-BII-5 . [2004-A CLASS 1B .....cevvveeeeviinens [ 1 e 458,865 |.......cconnne 444 464
Evergreen Basket of Long Fixed Rate ECOM Atlantic Inc - Guaranteed

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 45,500,000 |........... 45,125,034 |08/25/2023 ..... 02/25/2050 ..... 27889*-AM-1 . [Series A Senior Note ..........ccoooon [T oo e 45,500,000 45,125,034
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 20,000,000 |........... 20,000,000 |08/25/2023 ..... 02/25/2050 ..... 09290#-MN-3 . |-eeeeeeiieeeeeiieee e [ 2 e e 20,000,000 20,000,000
Evergreen Basket of Long Fixed Rate

57629*FD8 ... ABS Bank Loans and Corporate Bonds ..41,667,228 |..........(69,772,142) [ 08/29/2023 ..... 02/26/2050 ..... 06235#-AN-2 . ...41,577,4% ...40,052,621
Evergreen Basket of Long Fixed Rate

57629*FD8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 53,633,364 |........... 53,634,652 |08/29/2023 ..... 02/26/2050 ..... 87248T-AU-9 . e [T [ 53,633,364 53,634,652
Evergreen Basket of Long Fixed Rate DEXUS Funds Management L Senior

57629*FD8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 42,012,960 |........... 40,780,580 (08/29/2023 ..... 02/26/2050 ..... 03189*-AC-3 . Note Ser .......cccvvvvverivinnennnnnnns [ 1o e 42,012,960 40,780,580
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*FD8 ... ABS Bank Loans and Corporate Bonds ..56,506,946 |...........56,506,946 [08/29/2023 ..... 02/26/2050 ..... 515095-M1-6 . ...56,506,946 ...56,506,946
Evergreen Basket of Long Fixed Rate

57629*FD8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 31,100,000 |........... 30,850,173 [08/29/2023 ..... 02/26/2050 ..... 74264*-AC-0 . | PRISA LHC Senior Note Ser .......... [1 «ccooiiiiiiiiiniiiiiiinns e 31,100,000 30,850,173
Evergreen Basket of Long Fixed Rate Newark BSL CLO 2 Ltd-NBCLO 2017-1A

57629*FD8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 16,000,000 |........... 16,005,968 |08/29/2023 ..... 02/26/2050 ..... 65023P-A0-3 . AR ..eeiiiiiiiiieeeeeciieeeeeen [T [ 16,000,000 16,005,968
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629*FD8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 22,000,000 |........... 22,000,000 (08/29/2023 ..... 02/26/2050 ..... 09290#-MN-3 . |-eeeereieeeeeiiiee e [ 2 e [ 22,000,000 22,000,000
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629*FF3 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccooiiiiiiiniiiiiss |ovviinns 250,000,000 |........... 32,075,956 |.......... (98,295,960)| 09/15/2023 ..... 06/15/2050 ..... 067925-AE-7 . J2024-11A B ..ooovvvicnvneeneiiiiinneeeees [ 1o o, 32,000,000 32,000,544
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FF3 ... ABS Bank Loans and Corporate Bonds ..36,376,602 |...........26,125,717 [09/15/2023 ..... 06/15/2050 ..... 149123-CJ-8 . |Caterpillar Inc-SENIOR UNSECURED . ...36,376,602 ...26,125,717
Evergreen Basket of Long Fixed Rate UnitedHeal th Group Inc-SENIOR

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 20,210,123 |........... 12,411,959 (09/15/2023 ..... 06/15/2050 ..... 91324P-EA-6 . JUNSECURED ........covevvvunvvnnneniinnnns [ 1o e 20,210,123 |........... 12,411,959
Evergreen Basket of Long Fixed Rate Carnegie Institution of -UNSECURED

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 26,521,848 |........... 18,949,958 (09/15/2023 ..... 06/15/2050 ..... 143499-AB=7 . [ceeeeeiiiiieeeeiiie e [ T o 26,521,848 |........... 18,949,958
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2019-1-SERIES 2019-

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

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 9,200,000 |............ 9,207,590 (09/15/2023 ..... 06/15/2050 ..... 39809G-AC-9 . A2 .oeiiiiiiiiiee e [T e 9,200,000 [............ 9,207,590

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 .......ccceoeviiiiiiiiniiiiii fooviiiieee e feeeeiis 27,715,629 |........... 29,823,779 | 09/15/2023 ..... 06/15/2050 ..... 00259#-M-3 . |European Term Loan .........ccoceeeens [ 1 oiiiiiiiiiiiiins e 27,715,629 |........... 29,823,779
Evergreen Basket of Long Fixed Rate

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiininniniis Joviiiiieeiieiieeees feeeeiiiis 5,750,000 |............ 5,751,857 [09/15/2023 ..... 06/15/2050 ..... 77340G-AL-5 . | Rockford Tower CLO 2017-2 Ltd ..... [1 coceeeiiiiiiiiiiiiiiiies e 5,750,000 |[............ 5,751,857
Evergreen Basket of Long Fixed Rate

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiiinniniis Joviiiiieei e feeeeiiis 5,650,000 |............ 5,649,949 | 09/15/2023 ..... 06/15/2050 ..... 50200F-AG-4 . | LCM 26 Ltd-SERIES 26A CLASS C ..... [1 coceeeeiiiiiiiiiiiiiiiee e 5,650,000 |[............ 5,649,949
Evergreen Basket of Long Fixed Rate TCW Direct Lending Structured

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 13,478,947 |........... 13,582,735 [09/15/2023 ..... 06/15/2050 ..... 87241F-AA-0 . [Solutions 2019 LLC - Class A Note . [1 ..cooeiiiiiiiiiiiiiiiiiiiins [ 13,478,947 |........... 13,582,735
Evergreen Basket of Long Fixed Rate PRISA LHC, LLC Senior Note Series C

57629%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceovvriiiiiiiinniinii Joviiiiee e feeeeiies 21,500,000 |........... 20,881,660 |09/15/2023 ..... 06/15/2050 ..... TA264*-AE-6 . |.oocvvreeiiiiiiieiee e [T [ 21,500,000 |[........... 20,881,660
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629*FF3 ... ABS Bank Loans and Corporate Bonds ..60,000,000 |...........60,000,000 |09/15/2023 ..... 06/15/2050 ..... 09290#-MN-3 . ...60,000,000 ...60,000,000
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeevriiiiiinnnnnnns Joerenis 300,000,000 |........... 17,432,310 |........ (145,478,313)09/29/2023 ..... 06/29/2050 ..... 149123-CJ-8 . |Caterpillar Inc-SENIOR UNSECURED . |1 ..ccoeeeeiieiiiiiiiineeiiies o 17,339,379 |........... 12,453,162
Evergreen Basket of Long Fixed Rate UnitedHeal th Group Inc-SENIOR

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Joviiiinee e feeeeeies 30,284,859 |........... 18,599,315 (09/29/2023 ..... 06/29/2050 ..... 91824P-EA-6 . JUNSECURED .......eeevervuimenneeiiieens [ 1 e 30,284,859 |........... 18,599,315
Evergreen Basket of Long Fixed Rate Carnegie Institution of -UNSECURED

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 20,016,492 |........... 14,301,857 |09/29/2023 ..... 06/29/2050 ..... 143499-AB-7 . [ooeeeiiiiiiieeiiinieeeeeieeeeeeeeees | T e 20,016,492 |........... 14,301,857
Evergreen Basket of Long Fixed Rate Fred Hutchinson Cancer R-UNSECURED

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiinnriiii foviiiieee e feeeeiis 34,404,702 |........... 26,621,447 | 09/29/2023 ..... 06/29/2050 ..... B55611-AA-2 . |eeeirieieeeiiiiieeee e [ 1o e 34,404,702 |........... 26,621,447
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 12,895,955 |........... 11,728,240 |09/29/2023 ..... 06/29/2050 ..... 29157T-AD-8 . | Emory University-UNSECURED ......... [1 .ocoiriiiiiiiiiiiiiiiiens feeeee 12,895,955 |........... 11,728,240
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiinii Joviiiiiei e feeeeiies 80,993,289 |........... 80,993,289 | 09/29/2023 ..... 06/29/2050 ..... 515095-MI-6 . |-eevveeeeeeiiiieiee e [T [ 80,993,289 |........... 80,993,289
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2021-

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiinninie Joviiiiieee e feeeeiiiis 6,700,000 |............ 6,704,924 09/29/2023 ..... 06/29/2050 ..... 14318D-AC-6 . [3SA A2 .oooeiiiiiiieieiieeeeeeees [ T e e 6,700,000 |-....ovennns 6,704,924
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 25,703,013 |........... 16,335,942 |09/29/2023 ..... 06/29/2050 ..... 26442T-AH-0 . | Duke University-UNSECURED .......... [1 .ocomiriiiiiiiiiiiiiiens feees 25,703,013 |........... 16,335,942
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiineriiiis Jooviiiiiee e feeeeeies 25,441,798 |........... 17,640,060 | 09/29/2023 ..... 06/29/2050 ..... 06654D-AC-1 . | Banner Health-UNSECURED ............. [1 cccooiiiiiiiiiiiiiiins o 25,441,798 |........... 17,640,060
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... |ABS Bank Loans and Corporate Bonds ..11,750,000 |........... 11,760,434 [09/29/2023 ..... 06/29/2050 ..... 50200F-AE-9 . | LCM 26 Ltd-SERIES 26A CLASS B ..... ...11,750,000 ... 11,760,434
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 35,446,554 |........... 34,277,797 | 09/29/2023 ..... 06/29/2050 ..... 44919*-AC-2 . | | 595 Express, LLC Senior Secured |1 ..ccooviiiiiiiiiiiiiiiiinns foeeeeinis 35,446,554 |........... 34,277,797
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57629%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeevriiiiiinnnnnnns Joerenis 200,000,000 |........... 23,068,454 |......... (76,867,708) | 09/05/2023 ..... 09/02/2050 ..... A1282%-AY-8 . e [T [ 23,000,000 |........... 22,597,224
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared QIC Finance (Shopping Ce Gtd Senior

57629*FJ5 ... ABS Bank Loans and Corporate Bonds ..23,190,426 |...........22,685,747 [09/05/2023 ..... 09/02/2050 ..... Q7795#-AA-0 . Note .. . ... 23,190,426 ...22,685,747
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared WM Investment Holding Revolver

57629*FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiinic Jooviiiiiei e [ 11,974,541 |........... 11,602,216 |09/05/2023 ..... 09/02/2050 ... [eeeeeieiriiieee i e [ 57542Z-A7-2 . [Floating Line ........ccooeveeriiiinnnns [ 2 eiiiiiiiiii e 11,974,541 |........... 11,602,216
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared American Airlines Group Senior

57629*FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Jooviiiiiiee e feeeeiiiis 5,459,162 |............ 5,367,203 [09/05/2023 ..... 09/02/2050 ... [oreeeieirieiee et e [ 02376*-AA-0 . [SecUred .......oceeeeueeeererriiineeeeens [T oo e 5,459,162 |............ 5,367,203
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared WINGS Aviation 62696 USD Tranche A-

57629*FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeeiiiiiiunieniiis |ooiiiiiiiies i foeeeeiiiis 1,652,543 |............ 1,533,352 |09/05/2023 ..... 09/02/2050 ... |eeiiiiiiiiiiiiiiiiiiiie i [aieeeeesssiiiriessen |oereiieeee s GI706#-AA-5 . 1T LN .o [T o 1,552,543 |............ 1,533,352
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared CSLB Holdings, Inc. Gtd Senior Note

57629*FJ5 ... ABS Bank Loans and Corporate Bonds ..20,400,000 |...........20,050,874 [09/05/2023 ..... 09/02/2050 ..... 12656%-AK-8 . .. ...20,400,000 ...20,050,874
Evergreen Basket of Long Fixed Rate LCM LTD PARTNERSHIP-SERIES 15A

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 8,950,000 |............ 8,961,008 |09/05/2023 ..... 09/02/2050 ..... 5018AN-AP-7 . JCLASS CR ..eovvviriiinieeeiiiieieeeeens [ 1 e 8,950,000 [............ 8,961,008
Evergreen Basket of Long Fixed Rate

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 28,034,840 |........... 22,493,011 | 09/05/2023 ..... 09/02/2050 ..... 141781-BJ-2 . [Cargill Inc-SENIOR UNSECURED ....... [T .oooiiiiiiiiiiiiiiiiiiciiins o 28,034,840 |........... 22,493,011
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 21,422,952 |........... 20,651,904 | 09/05/2023 ..... 09/02/2050 ..... THT0%-AH-9 . [Series U .oeveeeeeriicnviiineiiiiiiennes [ 2 i fe 21,422,952 |........... 20,651,904
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 20,719,213 | 20,719,213 | 09/05/2023 ..... 09/02/2050 ..... 515095-MI-6 . |-eeeeeeeeeeeeeieee e [T [ 20,719,213 |........... 20,719,213
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 50,000,000 |........... 50,000,000 |09/05/2023 ..... 09/02/2050 ..... 09290#-MN-3 . |-eeeeereiieeeeiieee e [ 2 e [ 50,000,000 |........... 50,000,000
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Note

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiinninnnnnns |oevinns 200,000,000 |........... 18,768,429 |......... (80,910,892) [ 09/05/2023 ..... 09/02/2050 ..... 12425 -AU-6 . [8er eeriiiiiiiiieeeeeeieeeeeeen [T [ 18,700,000 |........... 18,443,043
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 11,000,000 |........... 11,000,000 | 09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver .......coovvviivieenneiiiins [ 1o 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 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 17,291,469 |........... 17,253,555 |09/05/2023 ..... 09/02/2050 ..... 68233J-A8-3 . [SER B ....ooeiiiiiiiiieiiiiiiieeeeeiens [T e 17,291,469 |........... 17,253,555
Evergreen Basket of Long Fixed Rate

57620%FLO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 78,144,219 |........... 82,396,654 | 09/05/2023 ..... 09/02/2050 ..... 931142-CS-0 . | WAL-MART STORES INC-SENIOR NOTE .. [1 .ccevvvvriiiiiiiininiiiiiiens fereeeens 78,144,219 |........... 82,396,654
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629*FLO .......... |ABS Bank Loans and Corporate Bonds ..95,000,000 |...........95,000,000 [09/05/2023 ..... 09/02/2050 ..... 09290#-MN-3 . |.. ...95,000,000 ...95,000,000
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinniinnnns |oevinns 200,000,000 |........... 20,068,476 |......... (79,560,072) [ 09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver .......cooovvviivivenniiiiiis [ 1o o 20,000,000 |........... 20,000,000
Evergreen Basket of Long Fixed Rate

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 23,900,000 |........... 23,633,156 | 09/05/2023 ..... 09/02/2050 ..... 57169*-AU-1 . |Mars, Inc. Senior Note Ser ......... [1 .ccoooiiiiiiiiiiiiiiiins e 23,900,000 |........... 23,633,156
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared WM Investment Holding Revolver

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiiiiininins |ooviiinniniiiiiiieenns o, 150,879,216 |.......... 146,187,929 [09/05/2023 ..... 09/02/2050 ..... U N 57542Z-A7-2 . [Floating Line .......cccovveviiinnnnnns [ 2 eiiiiiiiiiiiiniii [ 150,879,216 |.......... 146, 187,929
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 7,641,952 |............ 7,645,903 [09/05/2023 ..... 09/02/2050 ..... 4825011-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR ........... [ 1 oo o 7,641,062 |............ 7,645,903
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 150,000,000 |............ 8,561,297 |......... (66,179,765) [ 09/05/2023 ..... 09/02/2050 ..... THT0%-AR-0 . [8Br ooevveeieeeiiiiiiiieeeiiiieeeeeeies [ 2 i o 8,500,000 |....oveeennn 8,228,654
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,500,000 |............ 8,347,850 (09/05/2023 ..... 09/02/2050 ..... 12425 -BF-8 . oo [T e 8,500,000 |....ovvennnn 8,347,850
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 10,000,000 |........... 10,000,000 | 09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver ......ccovvvviinvieenneiiiiins |1 o 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 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 3,398,314 |.....eeenn 3,321,860 [09/05/2023 ..... 09/02/2050 ..... 05389L-AK-9 . Note B7 ...ccevvvveieiiiiiiiiiiiiiieens [ 1 e 3,398,314 ..o 3,321,860
Evergreen Basket of Long Fixed Rate

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 4,450,000 |............ 4,457,480 (09/05/2023 ..... 09/02/2050 ..... 04018E-AE-1 . | Ares LIX CLO Ltd-ARES 2021-59A C1 [1 ..ccoorriiiiiiiiiniiiiiinns o 4,450,000 |............ 4,457,480
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57629*FNG ... ABS Bank Loans and Corporate Bonds ...3,147,449 |............ 3,083,241 [09/05/2023 ..... 09/02/2050 ..... 05389L-AH-6 . [Note B7 . ... 3,147,449 .... 3,083,241
Evergreen Basket of Long Fixed Rate BHP Billiton Finance USA-SR

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 93,819,650 |........... 80,011,788 |09/05/2023 ..... 09/02/2050 ..... 055451-AV=0 . JUNSECURED ........coeeevvummrernenniinnns [T i [ 93,819,650 |........... 80,011,788
Evergreen Basket of Long Fixed Rate 2014 REPLACEMENT PWR STATUTORY TR

57629%FN6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 19,912,452 |........... 19,789,662 |09/05/2023 ..... 09/02/2050 ..... 90226#-AA-3 . SR SECD NT ...eevvveeeieiiirieeneeiinens [ 1 e 19,912,452 |........... 19,789,662
Evergreen Basket of Long Fixed Rate

57629%FP1 ... ABS Bank Loans and Corporate Bonds ..30,507,776 |..........(43,908,301) [ 09/05/2023 ..... 09/02/2050 ..... 78403D-AR-1 . | SBA Tower Trust-ASSET BACKED ...... ...30,456,552 ...30,179,021
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 3,034,386 |............ 2,972,594 109/05/2023 ..... 09/02/2050 ..... 05389L-AA-1 . Note A3 ..evveiiiiiiiiiiieeiinieeeees [T e 3,034,386 |............ 2,972,594
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 86,216,695 |........... 83,535,959 |09/05/2023 ..... 09/02/2050 ..... 57542Z-A7-2 . [Floating Line ........ccccevveriiinnnnns [ 2 ieiiiiiiiiiiiie e 86,216,695 |........... 83,535,959
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57629%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 3,040,527 |............ 2,978,560 [09/05/2023 ..... 09/02/2050 ..... 05389L-AD-5 . Note A3 .....eeeiiiiiiiiiiiiiiiiiieeenes [T e 3,040,527 |.......e. 2,978,560
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57629*FP1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 4,068,917 |............ 4,041,851 [09/05/2023 ..... 09/02/2050 ..... 05400F-AE-1 . JSecured .......ooooeeevveeereiiiineeeeees [T i foeeennn, 4,068,917 |............ 4,041,851
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Avolon Aerospace Funding Senior

57629*FP1 ... ABS Bank Loans and Corporate Bonds 3,791,172 |............ 3,767,177 |09/05/2023 ..... 09/02/2050 ..... 05400F-AC-5 . [Secured ... . ....3,791,172 ....3,767 177
Evergreen Basket of Long Fixed Rate Green Mountain Power Cor First Mtg

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 5,200,000 |............ 5,489,858 (09/05/2023 ..... 09/02/2050 ..... 393154-L8-6 . [Bond .....oeoiiiiiiiiiiiiiiiiiieeeeens [T e 5,200,000 [............ 5,489,858
Evergreen Basket of Long Fixed Rate Intercontinental Exchang-SENIOR

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 35,087,300 |........... 28,500,693 | 09/05/2023 ..... 09/02/2050 ..... 45866F-AH-7 . JUNSECURED .........coovvvmmeeeneniicnnns [ 1o e 35,087,300 |........... 28,500,693
Evergreen Basket of Long Fixed Rate

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 150,000,000 |............ 8,392,982 |......... (65,716, 180)| 09/05/2023 ..... 09/02/2050 ..... 90312%-AC-8 . | NS Gas, Inc. Gtd Senior Note ... [1 .occooiiiiiiiiiniiiiinns s 8,341,750 [............ 8,406,819
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 68,254,883 |........... 66,132,634 | 09/05/2023 ..... 09/02/2050 ..... 57542Z-A7-2 . [Floating Line ........ccccevveviiinnnnns [ 2 iiiiiiiiiiiii e 68,254,883 |........... 66,132,634
Evergreen Basket of Long Fixed Rate Johnson Matthey PLC Series B Senior

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 6,370,581 |............ 6,342,542 1 09/05/2023 ..... 09/02/2050 ..... 479142-E#-4 . Notes ....ooeriiiiiiiniiiiiiiiiineiiiins [ 2 i e 6,370,581 |............ 6,342,542
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 3,126,166 |............ 3,098,325 | 09/05/2023 ..... 09/02/2050 ..... 05400F-AA-9 . [Secured .........ccoevveereeviiinnenneens [T oo e 3,126,166 |............ 3,098,325
Evergreen Basket of Long Fixed Rate MERCK SHARP & DOHME CORP-DEBENTURE

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 1,637,867 |...cevveeenn 1,702,289 |09/05/2023 ..... 09/02/2050 ..... 589331-AD-9 . |eeeeiiieieeeeiiee e [T e 1,637,867 |............ 1,702,289
Evergreen Basket of Long Fixed Rate AVALONBAY COMMUNITIES IN-SR

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiiins fooniineniniiiiiinneens feneiiiiiinns 929,929 [....ooiinnnns 929,426 (09/05/2023 ..... 09/02/2050 ..... 05348E-AW-9 . JUNSECURED .......eovvvvviunnnnnneeiinnens [ 1o e 929,929 |...ooiuniinnnns 929,426
Evergreen Basket of Long Fixed Rate

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 9,210,879 |............ 9,113,328 [09/05/2023 ..... 09/02/2050 ..... 74264*-AD-8 . | PRISA LHC LLC-SENIOR NOTE SER B ... [1 .ocevrveriiiiiiiiiiiiiiiiines [ 9,210,879 |............ 9,113,328
Evergreen Basket of Long Fixed Rate Toyota Motor Credit Corp-SENIOR

57629*FQ9 ... ABS Bank Loans and Corporate Bonds ..5,054,019 |............ 4,954,821 | 09/05/2023 ..... 09/02/2050 ..... 89236T-DR-3 . |UNSECURED ... ....5,054,019 ... 4,954,821
Evergreen Basket of Long Fixed Rate

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 10,885,052 |........... 10,974,006 |09/05/2023 ..... 09/02/2050 ..... 74980X-AC-0 . | ALM Ltd/KY-RRAM 2021-15A A2 ....... [1 cccoriiiiiiiiiiiiiiiiiiens fees 10,885,062 |........... 10,974,006
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 48,000,000 |........... 48,000,000 |09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver ......ecoovvviiuvieenniniiiins |1 o 48,000,000 |[........... 48,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 2,450,000 |............ 2,452,864 |09/05/2023 ..... 09/02/2050 ..... U N 04018X-AG-4 . | ARES CLO-ARES 2021-ALFA C .....oooee [ 1 coiiiiiiiiiiiiiinn e 2,450,000 |[............ 2,452,864
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57620*FT3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiiinnnnnnnns |oevinnns 300,000,000 |............ 3,104,722 |........ (160,717,844) [ 07/14/2023 ..... 07/14/2050 ..... 244199-Al-5 . |Deere & Co-BOND .......eeevvvrvvcnnnn [T oo e 2,998,148 |............ 3,210,209
Evergreen Basket of Long Fixed Rate

57620*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 50,021,637 |........... 50,892,597 | 07/14/2023 ..... 07/14/2050 ..... 873050-CB-5 . | TTX CO-UNSECURED NOTE .........ccceee [T ciiiiiiiiiiiiiiiniiiiiens fees 50,021,637 |........... 50,892,597
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 36,087,236 |........... 32,798,398 | 07/14/2023 ..... 07/14/2050 ..... 504918-CB-8 . | MICROSOFT CORP-SENIOR UNSECURED ... [1 .eevveviiiiiiiiiiiniiiiiien fereeeins 36,087,236 |........... 32,798,398
Evergreen Basket of Long Fixed Rate KREF Lending VI LLC - Term Loan

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 81,153,607 |........... 81,153,607 (07/14/2023 ..... 07/14/2050 ..... 500798-MI-6 . [Series 2022-11 .......ccovvvveeriicnnns [ 1o e 81,163,607 |........... 81,153,607
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57620*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 69,519,000 |........... 69,792,765 | 07/14/2023 ..... 07/14/2050 ..... 46655H-AB-9 . [2022-11 A ..eoveeiiiiiiiiiieciieeee [T [ 69,519,000 |........... 69,792,765
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Len Senior

57620*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 64,000,000 |........... 63,276,416 (07/14/2023 ..... 07/14/2050 ..... 186858-AA-0 . [Secured Notes ..........cccevvevvciies [ 1 oo o 64,000,000 |[........... 63,276,416
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629%FT3 ... ABS Bank Loans and Corporate Bonds ..10,359,606 |........... 10,359,606 (07/14/2023 ..... 07/14/2050 ..... 515095-MI-6 . |-eeeeeeeeeeeeeiiiee e ...10,359,606 ...10,359,606
Evergreen Basket of Long Fixed Rate Nor th Shore Gas Co. First Mtg Bond

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 150,000,000 |........... 13,968,913 |......... (68,650,541) [ 07/14/2023 ..... 07/14/2050 ..... 662325-BB-7 . |.eeurriieeeeeiiiie e [T [ 13,915,520 |........... 13,775,850
Evergreen Basket of Long Fixed Rate British Land Company PLC Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 14,483,258 |........... 14,471,139 (07/14/2023 ..... 07/14/2050 ..... G1108#-AG-3 . Note Ser ........ccoveeeveriiinnnnnnnnnes [T e 14,483,258 |........... 14,471,139
Evergreen Basket of Long Fixed Rate Piedmont Natural Gas Co. Senior

57629*FU0 ... ABS Bank Loans and Corporate Bonds .. 13,934,064 |...........13,756,881 07/14/2023 ..... 07/14/2050 ..... 720186-F*-1 . |Note Ser .. ... 13,934,064 ...13,756,881
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 10,708,329 |........... 10,615,690 |07/14/2023 ..... 07/14/2050 ..... L (Vi 1= T T PR 7 PP RN 10,708,329 |........... 10,615,690
Evergreen Basket of Long Fixed Rate KREF Lending VI LLC - Term Loan

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 37,706,663 |........... 37,706,663 (07/14/2023 ..... 07/14/2050 ..... 500798-Mi-6 . [Series 2022-11 .......ccovvveveriicnns [T o e 37,706,663 |........... 37,706,663
Evergreen Basket of Long Fixed Rate Atlas Securitized Products Funding

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foonininniiiiiiiineeens foneiiins 80,000,000 |........... 79,663,999 | 07/14/2023 ..... 07/14/2050 ..... 04940#-AA-9 . B LP = Class A ..occevveeveviinnnennnns [T e 80,000,000 |........... 79,663,999
Evergreen Basket of Long Fixed Rate

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 1,044,612 |............ 1,045,656 [07/14/2023 ..... 07/14/2050 ..... 749366-AA-6 . |Rad CLO 7 Ltd-RAD 2020-7A ATR ... [1 .icooeeriiiiiiinnnniiiiiiinns o 1,044,612 |............ 1,045,656
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Other Notional Carrying Effective Maturity Carrying Other Carrying
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Brunswick Asset Financing LLC -

57620%FK2 ... ABS Bank Loans and Corporate Bonds ... 250,000,000 |... ..24,621,100 |..........(99,823,258) [ 09/05/2023 ..... 09/02/2050 ..... ... (124,172,598) | 117026-AA-4 . [Term A Loan .... ... 24,535,569 ... 24,349,340
Evergreen Basket of Long Fixed Rate Landmark Equity Partners

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 57,448,728 |........... 57,448,728 | 09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiiee et o [ 515095-MI-6 . [.eeeeeeeeneeeeiiieeiee e | T o 57,448,728 |........... 57,448,728
Evergreen Basket of Long Fixed Rate Barings Corporate Invest

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 30,000,000 |........... 29,103,330 | 09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiiiee e e [ 576292-YY-6 . [Convertible Not .........cccoveeveriies [T oo e 30,000,000 [........... 29,103,330
Evergreen Basket of Long Fixed Rate Oncor Electric Delivery & Senior

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 28,890,981 |........... 28,846,486 [09/05/2023 ..... 09/02/2050 ... [eeeeeeeniiiiee e e [ 68233J-A%-5 . [Secured ..........ccceeerriiiiiininnnenns [T e 28,890,981 |........... 28,846,486
Evergreen Basket of Long Fixed Rate CSL Finance Pty Ltd Gtd Senior Note

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 13,200,000 |........... 12,850,107 |09/05/2023 ..... 09/02/2050 ... [eeeeeeeniiiiee e e [ QI297#-AK=4 . [oeeeeeeeeieeeeeeee e | T o 13,200,000 |........... 12,850,107
Evergreen Basket of Long Fixed Rate

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 39,375,843 |........... 40,196,459 | 09/05/2023 ..... 09/02/2050 ... [eeeeeeeniiiiee e e [ 20030N-AM-3 . | Comcast Corp=NOTE .........coovvvvcnne [T oiiiiiiiiiiiien e 39,375,843 |........... 40,196,459
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-BABSN 2015-1A

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 2,045,000 |............ 2,047,885 [09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiiee et o [ 056162-A0-3 . BR ..oeoiivreiiieeiiiiiinneeeiiieeeeeen [T e 2,045,000 [............ 2,047,885
Evergreen Basket of Long Fixed Rate Angel Oak Financial Stra Senior

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 18,900,000 |........... 18,508,635 |09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiiee et o [ 03464A-A*-1 . Note Series A ......oooovvvveeeevnniins [ 1o e 18,900,000 |........... 18,508,635
Evergreen Basket of Long Fixed Rate Baird Financial Corporat Senior

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 15,710,817 |........... 15,648,805 |09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiiee et o [ 05707#-AA-9 . [Secured Notes ........ccccoevvvvcveennes [T oo e 15,710,817 |........... 15,648,805
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2021-

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 5,000,000 |............ 4,997,720 (09/05/2023 ..... 09/02/2050 ... [eeeeeeeiiiiiee e e [ 38138K-AL-4 . [TTA AR .eeeeeeiiiieieccciieeeeeeee [T e 5,000,000 |...evveennns 4,997,720
Evergreen Basket of Long Fixed Rate Birch Grove CLO 2 Ltd-BGCLO 2021-2A

57629%FK2 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |...........10,030,830 [09/05/2023 ..... 09/02/2050 ..... 09077L-AL-6 . JARR . ...10,000,000 ...10,030,830
Evergreen Basket of Long Fixed Rate

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 15,000,000 |........... 15,000,000 | 09/05/2023 ..... 09/02/2050 ..... 09290#-MN-3 . |-eeeeeeiieeeeieeee e [ 2 e [ 15,000,000 |........... 15,000,000
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57620*HL8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviuvieenninins |oevinns 200,000,000 |.......... 241,113,932 |.......... 152,727,889 [07/10/2023 ..... 07/08/2051 ..... 57542Z-A7-2 . [Floating Line .......ccocoevvviiiinnnnns [ 2 iviiiiiiiiiiiiiii [ 241,047,510 |.......... 233,552,620
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Symphony CLO XXI1 Ltd-SYMP 2020-22A

57620*HL8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Joeviniiineiiiiiiiennes foeeiiiinns 9,432,094 |............ 9,432,263 |07/10/2023 ..... 07/08/2051 ..... . U N 87167G-CH-1 . JAAR i [T e 9,432,094 |............ 9,432,263
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings OLO Ltd 2020-IV-BABSN 2020-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiiinnnnnnnns |oevinnns 150,000,000 |........... 46,099,923 |......... (14,848,981)(07/10/2023 ..... 07/08/2051 ..... 06762B-AS-9 . J4A AR ..eeoviiiiiiiiiieeiiieeeeeeens [T e 46,050,000 |........... 46,254,415
Evergreen Basket of Long Fixed Rate Birch Grove CLO 2 Ltd-BGCLO 2021-2A

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 40,000,000 |........... 40,123,320 |07/10/2023 ..... 07/08/2051 ..... 09077L-AL-6 . JATR oo [T [ 40,000,000 |[........... 40,123,320
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 ..... 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 Point Au Roche Park CLO -PARPK

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 4,500,000 |............ 4,507,281 (07/10/2023 ..... 07/08/2051 ..... 73052V-AG-0 . J2021-1A C ..ovvveveeiiiieiieeiiiieenns [ 1 e 4,500,000 |[............ 4,507,281
Evergreen Basket of Long Fixed Rate

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 4,500,000 |............ 4,503,951 | 07/10/2023 ..... 07/08/2051 ..... 33835N-AE-1 . | ASSURANT CLO LTD-MORGN 2018-3A CR [ 1 ..eevveriiiiiiiiiinieiiiines o 4,500,000 |[............ 4,503,951
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 4,300,000 |............ 4,309,451 |107/10/2023 ..... 07/08/2051 ..... 125550-AU-0 . [T1A CR eovveeeeeiiiieeceeieeeeeeeen [ T e 4,300,000 |[............ 4,309,451
Evergreen Basket of Long Fixed Rate Tiger Global Management Senior Note

57629%H07 ... ABS Bank Loans and Corporate Bonds ..25,000,000 |...........22,182,650 [07/10/2023 ..... 07/08/2051 ..... 886758-AB-3 . [Series B ...25,000,000 ...22,182,650
Evergreen Basket of Long Fixed Rate BLACKSTONE Wi

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 32,000,000 |........... 32,000,000 (07/10/2023 ..... 07/08/2051 ..... 09290#HN-3 . [eeenreeeeirieeeie e [ 2 e [ 32,000,000 |........... 32,000,000
Evergreen Basket of Long Fixed Rate Voya CLO 2018-4 Ltd-VOYA 2018-4A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeviiiiiinnnnnnnns |oevinnns 350,000,000 |........... 50,099,938 |.......... (95,109,981)| 07/10/2023 ..... 07/09/2051 ..... QOI7N-BL-1 . JATRR e [T [ 50,000,000 |........... 50, 189,250
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-11 Ltd-CIFC 2020~

57629*HC8 ... ABS Bank Loans and Corporate Bonds ..48,500,000 |...........48,547,724 07/10/2023 ..... 07/09/2051 ..... 12547L-AL-2 . [2A AR ... ...48,500,000 ... 48,547,724
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 29,936,352 |........... 29,005,541 |07/10/2023 ..... 07/09/2051 ..... 57542Z-A7-2 . [Floating Line ........coccevveiiiinnnnns [ 2 oieiiiiiiiiiinii e 29,936,352 |........... 29,005,541
Evergreen Basket of Long Fixed Rate Ballyrock CDO Ltd-BALLY 2021-17A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 45,100,000 |........... 45,160,298 |07/10/2023 ..... 07/09/2051 ..... 05876L-AA-1 . JATA oo [T [ 45,100,000 |........... 45,160,298
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 13,700,000 |........... 13,718,015 |07/10/2023 ..... 07/09/2051 ..... 87168B-AE-0 . | SYMP-SYMP 2021-28A B .....coovvvvnnne [ 1 e [ 13,700,000 |........... 13,718,015
Evergreen Basket of Long Fixed Rate Gildan Activewear Inc. Sr Note

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 5,000,000 |............ 5,000,000 |{07/10/2023 ..... 07/09/2051 ..... 375916-B#-9 . [Series D ...ccccciiiiiiiiiiiiiiiiiiiiins [2 ciiiiiiiiiiiiiieiieeees o, 5,000,000 |............ 5,000,000
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Canyon Capital CLO 2017--CANYC

57629*HC8 ... ABS Bank Loans and Corporate Bonds 9,200,000 |............ 9,218,409 | 07/10/2023 ..... 07/09/2051 ..... 13876G-AL-2 . [2017-1A BR .. . ....9,200,000 ....9,218,409
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-11 Ltd-CIFC 2020-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 9,200,000 |............ 9,215,502 | 07/10/2023 ..... 07/09/2051 ..... 12547L-A0-1 . A BR e [ T e 9,200,000 |............ 9,215,502
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 9,200,000 |............ 9,212,420 107/10/2023 ..... 07/09/2051 ..... 04018X-AE-9 . | ARES CLO-ARES 2021-ALFA B .......... [1 cocieiiiiiiiiiinciiinn o 9,200,000 [............ 9,212,420
Evergreen Basket of Long Fixed Rate Brunswick Asset Financing LLC -

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 20,314,183 |........... 20,159,995 |07/10/2023 ..... 07/09/2051 ..... 117028-AA-4 . [Term A Loan ......ccovveevevviineennnens [ 1 oo o 20,314,183 |........... 20, 159,99
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-1 Ltd-CIFC 2020-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 9,200,000 |............ 9,213,505 | 07/10/2023 ..... 07/09/2051 ..... 125550-AS-5 . [TA BR .oovevveeeeeiiiiiceecciieeeeen [ T e 9,200,000 [............ 9,213,505
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 9,200,000 |............ 9,212,953 |07/10/2023 ..... 07/09/2051 ..... 48253H-A0-8 . | KKR CLO 26 Ltd-KKR 26 BR ........... [1 cocerreiiiiiiiiiiiiiiiinns o 9,200,000 [............ 9,212,953
Evergreen Basket of Long Fixed Rate CIFC Funding 2017-1V Ltd-CIFC 2017-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 7,300,000 |............ 7,303,474 (07/10/2023 ..... 07/09/2051 ..... 125510-AN-6 . [4A AR ..oooiiiiiiiiniinieeceen [ T e 7,300,000 |.euvveennnn 7,303,474
Evergreen Basket of Long Fixed Rate Wind River CLO Ltd-WINDR 2021-2A B

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 7,200,000 |............ 7,200,000 |07/10/2023 ..... 07/09/2051 ..... O731BV=AE=7 . |eeeieeieeeeeiiiiee e [T e 7,200,000 |............ 7,200,000
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 6,750,000 |............ 6,752,436 (07/10/2023 ..... 07/09/2051 ..... 50204A-AE-6 . |LOM LP-LCM 32A B ..eevveeeeeiieenes [ 1 e 6,750,000 |.....oeeennn 6,752,436
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 9,500,000 |............ 9,511,913 (07/10/2023 ..... 07/09/2051 ..... 48252-AC-7 . | KKR CLO LTD 22-SERIES 22A CLASS B [ 1 .oevvveiiieiiiiiiineiiiiiie [ 9,500,000 [............ 9,511,913
Evergreen Basket of Long Fixed Rate Stonehenge OH Rural Fund Il LLC

57629*HC8 ... ABS Bank Loans and Corporate Bonds ...8,035,245 |............ 7,746,587 [07/10/2023 ..... 07/09/2051 ..... 86209*-AA-6 . [Series 2021B-1 ... . .... 8,035,245 ... 7,746,587
Evergreen Basket of Long Fixed Rate Stonehenge Cap Fund Conn VI Series

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 8,209,821 [............ 7,721,340 (07/10/2023 ..... 07/09/2051 ..... 86208#-AA-3 . J2021B-1 ....oovviiiiiiiiiiiieeceees [T e 8,209,821 [............ 7,721,340
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Class

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 1,237,879 |............ 1,238,126 {07/10/2023 ..... 07/09/2051 ..... 87289B-AB-0 . |A-2 Secured Floating Rate Note ..... [1 ..o [ 1,237,879 |.cuvveeennn 1,238,126
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared JCP Direct Lending CLO 2-JOPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 6,063,868 |............ 6,080,270 |07/10/2023 ..... 07/09/2051 ..... . U N 46655H-AH-6 . [2022-11 D ..oovviiiiiiiiieiiiiiiieeeen [ 2 i e 6,063,868 |............ 6,080,270
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared JCP Direct Lending CLO 2-JOPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 4,547,901 |............ 4,551,853 |07/10/2023 ..... 07/09/2051 ..... 46655H-AF-0 . [2022-11 C weovveriiiiinieciiivieeeeeen [ 1 e 4,547,901 |....c.eee 4,551,853
Evergreen Basket of Long Fixed Rate JCP Direct Lending CLO 2-JCPDL

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 8,390,224 |............ 8,398,345 |1 07/10/2023 ..... 07/09/2051 ..... 46655H-AD-5 . [2022-11 B ...evvveeeiiiiiieneeiineeenns [T e 8,390,224 |............ 8,398,345
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 2,666,667 |............ 2,666,933 (07/10/2023 ..... 07/09/2051 ..... 87289B-AD-6 . |B Secured Floating Rate Note ....... [1 .o s 2,666,667 |............ 2,666,933
Evergreen Basket of Long Fixed Rate TCP DLF VII1 2018 CLO, LLC - Class

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 2,222,228 |............ 2,222,667 (07/10/2023 ..... 07/09/2051 ..... 87289B-AE-4 . |C Secured Floating Rate Note ........ [1 .occooiiiiiiiiiniinins s 2,222,223 |.cuvraennnn 2,222,667
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 32,000,000 |........... 32,000,000 (07/10/2023 ..... 07/09/2051 ..... 09290#-MN-3 . |-eeeeeeiieeeeieeee e [ 2 e [ 32,000,000 |........... 32,000,000
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvveenninins |oevinns 200,000,000 |........... 54,049,784 |.......... (31,205,454) [ 07/12/2023 ..... 07/12/2051 ... 06763R-AA-2 . [TA A oo [T [ 54,000,000 |[........... 54,072,792
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*H6 ... ABS Bank Loans and Corporate Bonds ..50,000,000 |...........50,064,000 (07/12/2023 ..... 07/12/2051 ..... 06763R-AB-0 . |1A B .. . ...50,000,000 ...50,064,000
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2023-

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 50,000,000 |........... 50,167,800 |07/12/2023 ..... 07/12/2051 ... 06763K-AC-3 . |IA AT Lo [T [ 50,000,000 |[........... 50,167,800
Evergreen Basket of Long Fixed Rate 610 Funding CLO 2 Ltd-SIX10 2016-

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinnenniiiiiiinenens foneiiinns 50,000,000 |........... 50,078,050 (07/12/2023 ..... 07/12/2051 ... 83004L-AN-5 . J2RA ATR3 ....eoiiiiiiiiiiiniiieeeen [T [ 50,000,000 |........... 50,078,050
Evergreen Basket of Long Fixed Rate Sound Point Clo XXXI Ltd-SNDPT

57629*HBO0 ... ABS Bank Loans and Corporate Bonds ..50,111,730 |........ (102,360,904)|07/21/2023 ..... 07/21/2051 ... 83615P-AA-5 . [2021-3A A ... ...50,000,000 ...50,059,050
Evergreen Basket of Long Fixed Rate Hayfin US XI

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 50,000,000 |........... 49,999,950 |07/21/2023 ..... 07/21/2051 ... 42088A-AA-2 . oo [T [ 50,000,000 |........... 49,999,950
Evergreen Basket of Long Fixed Rate

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 59,996,859 |........... 60,422,546 |07/21/2023 ..... 07/21/2051 ... 87168B-AC-4 . | SYMP-SYMP 2021-28A A ...oeovvvvvnnnn [ 1 i [ 59,996,859 |........... 60,422,546
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 6,000,000 |............ 6,008,088 | 07/21/2023 ..... 07/21/2051 ... 06763R-AA-2 . [TA A oo [T e 6,000,000 |....evvennns 6,008,088
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2021-

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 10,000,000 |........... 10,008,490 |07/21/2023 ..... 07/21/2051 ..... 13876X-AG-6 . 2A BT ...oocvveeeiiiiiiiieneiiiiee [T [ 10,000,000 |........... 10,008,490
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared
57629*HB0 ... ABS Bank Loans and Corporate Bonds 4,050,000 |............ 4,056,200 | 07/21/2023 ..... 07/21/2051 ... 00120B-AE-0 . | AGL CLO Ltd-AGL 2021-12A B .... ... 4,050,000 ... 4,056,200
Evergreen Basket of Long Fixed Rate
57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiniiininins |ooiiininnininiiiiieenns foennnns 200,000,000 |......... 200,000,000 (07/21/2023 ..... 07/21/2051 ... 186858-MM-1 . | Cliffwater Corporate Lending Fund |1 ....ccooeviiiiiininnniniiins fonnenis 200,000,000 |[......... 200,000,000
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
57620*HN4 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviienniiins |oeninnns 200,000,000 |.......... 196,049,041 |.......... 111,244,715 [ 08/09/2023 ..... 08/09/2051 ..... 06763R-AA-2 . [TA A oo [ 1o [ 196,000,000 |.......... 196,264,208
Evergreen Basket of Long Fixed Rate
57620*HN4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Jooviniiiieiiiiiiiinees foeeiiiinns 9,714,816 |........... 10,012,636 |08/09/2023 ..... 08/09/2051 ..... 67592X-AC-4 . | Octagon 57 Ltd-0CT57 2021-1A A ... [1 .occveeiiiiiiiiiiieiiiine e 9,714,816 |........... 10,012,636
Evergreen Basket of Long Fixed Rate
57620*HP9 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveenninins |oevinnns 300,000,000 |.......... 292,824,800 |........... 96,196,093 | 08/09/2023 ..... 08/09/2051 ..... 912810-RV-2 . | US TREASURY N/B-UNSECURED .......... |1 ccceiiiiiiiiiiiiiiiiiiinen feeeeens 292,751,266 |.......... 223,603,911
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A
57620*HP9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis foovinininnniiiiiienees foeeiiinnns 6,000,000 |............ 6,000,000 | 08/09/2023 ..... 08/09/2051 ..... 171435-AA-8 . Revolver .......coovvvvivveneeviiinneens [T o o 6,000,000 |....evvennnn 6,000,000
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GCBSL
57620*HP9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooovviiviiiiiiiiis Joovininiiiniiiiiienees foeeiiiinns 6,000,000 |............ 6,016,206 |08/09/2023 ..... 08/09/2051 ..... 381939-AC-1 . J2023-70A B ...ooooveinieiieeiiiiieeenes [T e 6,000,000 |....evvennnn 6,016,206
Evergreen Basket of Long Fixed Rate
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviuvveenninins |oeninnns 250,000,000 |......... 150,107,475 |............ 9,428,926 |08/10/2023 ..... 08/10/2051 ..... 912810-RU-4 . | US TREASURY N/B-UNSECURED .......... |1 ccoeriiiiiiiiiiiiiiiiiinnns [ 150,036,637 |.......... 112,997,508
PCRED |1 HOLDING | LLC, PCRED I1
HOLDING | OFFSHORE LP and PCRED |1
Evergreen Basket of Long Fixed Rate HOLDCO ARGUS S.A R.L.-Term Loan
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiniiinis Joovininiieniiiiiienees foeeiiiinns 6,835,192 |............ 6,835,192 (08/10/2023 ..... 08/10/2051 ..... 69324Z-MN-3 . [Series 2022-3 ........ccceeeeriiiinnnnns [T oo e 6,835,192 |............ 6,835,192
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis foovinininnniiiiiienees foeeiiinnns 8,065,012 |............ 8,065,012 |08/10/2023 ..... 08/10/2051 ..... 67008#-MM-7 . |SPV, L.P. - Fund | Revolver ........ [1 .occoiiiiiiiiiiniiiiiinns o 8,065,012 |............ 8,065,012
Evergreen Basket of Long Fixed Rate United States Treasury N-UNSECURED
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis foovinininnniiiiiienees foeeiiinnns 7,485,985 |............ 5,839,645 | 08/10/2023 ..... 08/10/2051 ..... 912810-TG-3 . |-eeeeerreeeeeeeiieiee e [T e 7,485,985 |............ 5,839,645
Evergreen Basket of Long Fixed Rate Millennium Pipeline Comp Senior
57629*HGI ... ABS Bank Loans and Corporate Bonds ...2,839,340 |............ 2,976,276 (08/10/2023 ..... 08/10/2051 ..... 60040#-AB-8 . [Secured . .... 2,839,340 .... 2,976,276
Evergreen Basket of Long Fixed Rate
57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........cccooviiiviiiiiniiins fooninnnniiiiiiiinenees foneiiinns 25,000,000 |........... 25,064,125 | 08/10/2023 ..... 08/10/2051 ..... 15675B-AA-5 . | CERB 2024-2A A-CERB 2024-2A A ..... |1 ooiiiiiiiiiiiiiiiiiniiiins s 25,000,000 [........... 25,064,125
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 50,526,343 |........... 50,526,343 |08/10/2023 ..... 08/10/2051 ..... T8466Z-MM-4 . [Faci lity ..ooooceeeeeeeiiiiiiieeien [ 1 e 50,526,343 |........... 50,526,343
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Diameter Capital CLO 4 L-DCLO 2022-
57620%HH7 ... ABS Bank Loans and Corporate Bonds ..23,756,656 |..........(58,995,282) [ 08/10/2023 ..... 08/10/2051 ..... 25255N-AQ-1 . J4A AR 1 ...23,700,000 ...23,794,823
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared CHURCHILL CFO 2022-1 LTD. - Class A
57620%HHT .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiieeieiiiieeees feeeeeies 53,000,000 |........... 53,000,000 (08/10/2023 ..... 08/10/2051 ..... 171435-AA-8 . Revolver .......eoooiiiivieineiiiiiens | 1o o 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 29,984,766 |........... 22,902,414 |08/10/2023 ..... 08/10/2051 ..... 912810-RV-2 . | US TREASURY N/B-UNSECURED .......... |1 cecoiiiiiiiiiiiiiiiiiees feeeee 29,984,766 |........... 22,902,414
Evergreen Basket of Long Fixed Rate Antares CLO 2018-3 LTD-ANTR 2018-3A
57620%HHT .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joovinieee e feeeeeiis 50,000,000 |........... 50,048,650 (08/10/2023 ..... 08/10/2051 ..... 03665L-AL-7 . JATR oo [T [ 50,000,000 |........... 50,048,650
Evergreen Basket of Long Fixed Rate Sound Point CLO XXXI 11 L-SNDPT
57620%HHT .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiineiceiiieeeees feeeeeies 23,760,092 |........... 25,001,653 | 08/10/2023 ..... 08/10/2051 ..... 83616K-AA-5 . [2022-TA A ..eoeeeeiiiiiiieeiieeeees [ 1 [ 23,760,092 |........... 25,001,653
Evergreen Basket of Long Fixed Rate
57620%HHT .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joovininei e feeeeeies 30,000,000 |........... 30,000,000 |08/10/2023 ..... 08/10/2051 ..... 872280-MM-1 . | TCG BDC |1 SPV 2 LLC ..evveeeeeiiins [ 2 e [ 30,000,000 |........... 30,000,000
Evergreen Basket of Long Fixed Rate
57629*HJ3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoeeiiiiiiernnnnics foerenes 300,000,000 |.......... 256,856,5% |......... 131,123,166 |08/10/2023 ..... 08/10/2051 ..... 912810-QK-7 . | US TREASURY N/B-BOND ........oovevveee [ 1 iiiiiiiiiiiiiiieeee [ 256,771,568 |.......... 255,502,607
ASF VI11 SUNTORI, L.P and ASF VIII
Evergreen Basket of Long Fixed Rate B SUNTORI, L.P.-Senior Secured
57629*HJ3 .. ABS Bank Loans and Corporate Bonds ..43,685,99 |...........47,008,909 (08/10/2023 ..... 08/10/2051 ..... 00259#-M-3 . |European Term Loan .... . ... 43,685,9% ...47,008,909
Evergreen Basket of Long Fixed Rate KREF Lending VI LLC - Term Loan
57620*HJ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiis Joovininiinniiiiiieeees foeeiiiinns 4,483,793 |............ 4,483,793 | 08/10/2023 ..... 08/10/2051 ..... 500798-M-6 . [Series 2022-11 .......ccovvvvveriiccnn [T oo e 4,483,793 |............ 4,483,793
Evergreen Basket of Long Fixed Rate Loan Asset Issuer LLC - Series 2029]
57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviuvveenniinns foevinns 250,000,000 |........... 60,793,852 |.......... (42,167,542)| 08/10/2023 ..... 08/10/2051 ..... 53950U-AA-0 . |NG-1A Class A Asset Backed Notes .. [1 .....coooviiiiiiniiiiiinnns [ 60,722,865 |........... 62,089,129
Evergreen Basket of Long Fixed Rate MM Investment Holding Revolver
57629*HK0 ... ABS Bank Loans and Corporate Bonds ..29,936,352 |...........29,005,541 08/10/2023 ..... 08/10/2051 ..... 57542Z-A7-2 . [Floating Line .. . ...29,936,352 ...29,005,541
Evergreen Basket of Long Fixed Rate Loan Asset Issuer LLC - Series 2022]
57629*HKO0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoeiicvriiiiiiiis |oviinnniniiiiiiiiiinens foveeiinnns 36,476,471 |........... 37,518,629 |08/10/2023 ..... 08/10/2051 ... 53946H-AA-6 . |NG-2 Class A Asset Backed Notes ... [1 ..ccccoooviiinneniiiiiiinnnns foeeninns 36,476,471 |........... 37,518,629
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared 610 Funding CLO 2 Ltd-SIX10 2016~
57629*HK0 ... ABS Bank Loans and Corporate Bonds ..70,000,000 |...........70,109,270 (08/10/2023 ..... 08/10/2051 ..... 83004L-AN-5 . [2RA A1R3 ...70,000,000 ...70,109,270
Evergreen Basket of Long Fixed Rate
57620*HK0 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Jooviiiniieniiiiiiinens feeeiiiinns 9,994,922 |............ 7,634,138 (08/10/2023 ..... 08/10/2051 ..... 912810-RV-2 . | US TREASURY N/B-UNSECURED .......... [1 .occieiiiiiiiiiiiiiiiinns o 9,994,922 |............ 7,634,138
Evergreen Basket of Long Fixed Rate
57620*HK0 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 18,500,000 |........... 18,547,452 (08/10/2023 ..... 08/10/2051 ..... 15675B-AA-5 . | CERB 2024-2A A-CERB 2024-2A A ..... |1 oooiiiiiiiiiiiiiiiinniiiins o 18,500,000 18,547,452
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A
57620*HK0 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiieiiiiiiins fooviniinnciiiiiinenees foneiiinns 28,000,000 |........... 28,000,000 |08/10/2023 ..... 08/10/2051 ..... 171435-AA-8 . Revolver .....ccoovvviivieenneiiiiis [ 1o o 28,000,000 28,000,000
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
57620%LG4 ......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiininnnnnnns foevinns 200,000,000 |........... 31,259,982 |.......... (55,020,298)|08/23/2023 ..... 08/23/2051 ..o [eeeeeeeiieie e e 48,456 |.......... (86,231,824)| 69324Z-MN-3 . [Series 2022-3 .........ccccvuveveeenecnn |1 oo o 31,211,526 31,211,526
PCRED |1 HOLDING | LLC, PCRED I1
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 ..33,027,627 |...........33,027,627 [08/23/2023 ..... 08/23/2051 ..... 69324Z-M-5 . [Series 2022-1 .. ...33,027 627 ...33,027 627
Evergreen Basket of Long Fixed Rate TCW Direct Lending Structured
57620%LG4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 22,464,912 |........... 23,282,635 |08/23/2023 ..... 08/23/2051 ..... 87241F-AB-8 . [Solutions 2019 LLC - Class B Note . [2 ......cooveuvveeinriiinnnnnnns foeeinnns 22,464,912 23,282,635
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
57620%LG4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 34,000,000 |........... 34,008,058 (08/23/2023 ..... 08/23/2051 ..... 06764A-AE-0 . A B .cevvviiieiiiiiineeieeeeeee [T [ 34,000,000 34,008,058
ASF V111 SUNTORI, L.P and ASF VIII
Evergreen Basket of Long Fixed Rate B SUNTORI, L.P.-Senior Secured
57629%.G4 ......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiniiiiii fooviiiieee e feeeeiis 37,239,945 |........... 40,072,549 | 08/23/2023 ..... 08/23/2051 ..... 00259#-M-3 . |[European Term Loan .........ccoceeeeens [ 1 oiiiiiiiiiiiien e 37,239,945 40,072,549
Evergreen Basket of Long Fixed Rate
57629%.G4 ......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 27,771,432 | 27,278,088 (08/23/2023 ..... 08/23/2051 ..... 22822R-BH-2 . | Crown Castle Towers LLC-SECURED .. [1 ..cooeiiiiiiiiiiiiiiiiiiinns feeeeeee 21,711,432 27,278,088
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.
57629%.G4 ......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 25,000,000 |........... 25,000,000 (08/23/2023 ..... 08/23/2051 ..... 09290#-MN-3 . |-eeeereiieeiiiiiiiee e [ 2 e feeee 25,000,000 25,000,000
ASF VI11 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 .......ccoovvviiviiiinnniins foonnnnnns 233,942,308 |........... 74,307 127 |........... 70,630,372 (06/13/2024 ..... 06/12/2026 ..... TRS Bond IndexX ......cccvvvvvreriiiinne [oeeeiiiiiiiieeiiiiiens foreeenn, (9,328,822)| 00259#-MM-3 . [European Term Loan ...........coceeeen |1 ooiiiiiiiiiiiiiiiiiiis i 74,307,127 79,959, 194
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP
57620%QX2 ......... ABS Bank Loans and Corporate Bonds |17 ......c.cooviviiiiinnniniis foviniiniiiiiiiieenees foeneiiins 32,750,000 |........... 32,750,753 | 06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......cccvvvvveeiicnnne fooviiiniiiieiiiiiienns o 06764E-AE-2 . [2024-1A B ...ooovveiiiniiinneiiiieennns [ 1 e 32,750,000 32,750,753
Evergreen Basket of Long Fixed Rate Invesco CLO 2022-1 Ltd-INVCO 2022-
57620%QX2 ......... ABS Bank Loans and Corporate Bonds |17 ......ccceovviiiivinnnnnnins |ooniiiiiiieiiiieenens feeeiiiins 9,535,671 |........... 10,001,657 | 06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......ccovvvvveriicinnns fooriiiiiiiieiiiiiieens o 460988-AA-6 . |TA A ooooiiniiiiiiiiiieececcee [T e 9,535,671 10,001,657
Evergreen Basket of Long Fixed Rate Madison Park Funding XXX-MDPK 2019-
57620%QX2 ......... ABS Bank Loans and Corporate Bonds |17 ......c.cooviviiiiinnninnis foviniiniciiiiiieeeee feeniiiinns 17,343,270 |........... 17,653,335 (06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......cccvvvvveeiicnnne fooviiiniiiieiiiiiienns o 5581M-AN-6 . [85A AR ...oeeeriiieiiiiiieiiecens [T [ 17,343,270 17,653,335
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
57620%QX2 ......... ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiinnniniis fovininniciiiiiieeeees feeneiiiins 60,000,000 |........... 60,001,620 |06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......ccovvvvveriicinnns fooviiiiiiiieiiiiiieens o 06764A-AC-4 . JAA A v [T [ 60,000,000 60,001,620
Evergreen Basket of Long Fixed Rate Goldman Sachs Group Inc/-SENIOR
57620%QX2 ......... ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiieininiis foninniniiiiiiiieeeee feeneiiinns 33,485,037 |........... 34,225,724 |06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......cccvvvvveeiicnnne fooviiiniiiieiiiiiienns o 38141G-ZK-3 . JUNSECURED ........cevvvvvumrnnnneniinnnns [T e 33,485,037 34,225,724
Evergreen Basket of Long Fixed Rate Goldentree Loan Manageme-GLM 2020-
57620%QX2 ......... ABS Bank Loans and Corporate Bonds |17 ......ccceovviiiivinnnnnnins |ooniiiiiiieiiiieenens feeeiiiins 9,000,000 |............ 8,992,007 (06/13/2024 ..... 06/12/2026 ..... TRS Bond Index ......ccovvvvveriicinnns fooviiiiiiiieiiiiiieens o 38138L-AN-8 . [TA ARR ..eooviiiiiiieieciiiiiieeeeeeens [ 1 e 9,000,000 |-..uvveennns 8,992,007
Evergreen basket of USD Fixed Rate Canal & River Trust Senior Note Ser
57629*HRS ......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 308,812,500 |.......... (25,450,450).......... (11,221,595)| 10/24/2022 ..... 11/28/2048 ... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (60,142,950) .......... (30,731,290) | G18198-AB-6 . [eeeeeeeunrreeeeeeeiiieieeeeciieeeeeeees [ T o 34,692,500 19,509,695
Evergreen basket of USD Fixed Rate University of Stirling Senior Note
57629*HRS ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 14,044,000 |............ 8,502,614 (10/24/2022 ..... 11/28/2048 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G9302%-AE-9 . [Ser ..cvvriiiiiiiiiiiiee e [T e 14,044,000 |............ 8,502,614
Evergreen basket of USD Fixed Rate Paradigm Homes Charitabl Senior
57629*HRS ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 66,111,210 |........... 39,863,129 | 10/24/2022 ..... 11/28/2048 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G6892#-AA-5 . [Secured ..........ccceuveeriiiiiiniennnens [T e 66,111,210 39,863,129
Evergreen basket of USD Fixed Rate Paradigm Homes Charitabl Senior
57629*HRS ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 40,912,520 |........... 27,387,561 (10/24/2022 ..... 11/28/2048 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G6892#-AB-3 . [SecUred ..........cccevverrreiiininnnnnns [T o e 40,912,520 27,387,561
Evergreen basket of USD Fixed Rate University of Lancaster Senior Note
57629*HRS ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 36,479,970 |........... 19,993,692 | 10/24/2022 ..... 11/28/2048 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, GI308*-AA-1 . [8er evveeieeeiiiiiiieeeiiiiiieeeeeeen [T [ 36,479,970 19,993,692
Evergreen basket of USD Fixed Rate University of Durham Senior
57629*HRS ......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevuviiinvviiiniininns foorveiiniiiiiiiiiniinns foveiiennnns 14,183,400 |............ 8,442,208 |[10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvvvernvernnrennnrennne [oeerereninrennneiienes [ereeereeineeieeeeeens G9309#-AA-6 . [Unsecured Notes .......ceeuvvevuvvennne [ 1 i e 14,183,400 |.....cevene. 8,442,208
Evergreen basket of USD Fixed Rate University of East Angli Senior
57629*HRS ......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevuvviiviiiiniininns foveveiiniiiiiiiiiniinns forvviinnnns 82,737,981 |oeeuennnns 49,742,523 |10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvnvevnvevnerennerennnee [oerrerennrennneiienes [reeeereeinreeeeeeeens (92888-AB-1 . [Unsecured Notes .......ceeuvvevuvvennne [ 1 coiiiiiis o 82,737,981 49,742,523
Evergreen basket of USD Fixed Rate Cambr idge Housing Societ Senior
57629*HRS ......... ABS Bank Loans and Corporate Bonds [ 1 ....ocevievviinnniininiiinnns fooevininiininiiinniiinns foveiiinnnns 38,874,000 |........... 24,941,232 110/24/2022 ..... 11/28/2048 ..... CUTTENCY SWAP wevvevnvernnreennrennnee forvensrennsreenerennnnee foereneeeennerennerennnes G1870*-AB-4 . [Secured Notes Series B ......occeever [2 tiiiiiiiiiiiiiiiiiiiiiiiiiins Joveieinnns 38,874,000 24,941,232
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Evergreen basket of USD Fixed Rate Cambr idge Housing Societ Senior

57629*HRS .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinviiiniiiinne foorveiiniiiiiiiiiniinns fereiinnnns 28,399,050 |........... 17,713,858 | 10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1870*-AA-6 . [Secured Notes Series A ............... 2 e e 28,399,050 [.....cunn.. 17,713,858
Evergreen basket of USD Fixed Rate College of Corpus Christ Senior

57620%HT1 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoiiiiiiiiiinniiis foonnnnns 258,992,600 |.......... (43,074,940) |........... (6,155,704) ( 10/26/2022 ..... 08/15/2052 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (49,343,940)......... (10,073,607) [ G2269#-AA-9 . [Notes ..........ccoveriiiiiiuiniinninnns T [ 6,269,000 [............ 3,917,903
Evergreen basket of USD Fixed Rate The Master, The Fellows Senior

57620%HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 18,054,720 |........... 11,046,183 | 10/26/2022 ..... 08/15/2052 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, G58798-AA-6 . Notes ..........cccceiiiiiiiiiiiiiiiiinns L U R 18,054,720 |........... 11,046,183
Evergreen basket of USD Fixed Rate Network Homes Ltd Senior Secured

57620*HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 62,360,000 |........... 35,266,281 | 10/26/2022 ..... 08/15/2052 ..... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis G6428#-AM-2 . Note ........occciiiiiiiiiiiiiiies L U R 62,360,000 |[........... 35,266,281
Evergreen basket of USD Fixed Rate Duchy of Lancaster Senior Note

57620*HT1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 12,174,000 |............ 6,992,694 | 10/26/2022 ..... 08/15/2052 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G2034#-AB-1 . [Series A .....ccceeerreiiiuuiiinneiiinnnns 2 e [ 12,174,000 |.......c.... 6,992,694

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 |........... 89,096,453 | 10/26/2022 ..... 08/15/2052 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e G5649*-AA-7 . 2019 ...eeeiiiiiiiiiee e [T [ 181,230,000 |........... 89,096,453
Evergreen basket of USD Fixed Rate

57629%HS3 .......... ABS Bank Loans and Corporate Bonds |1 ......ccceoeiiiiiiiiiiinniiis Jooiiennas 213,608,440 |.......... (22,489,820) |......... (21,777,018)| 10/26/2022 ..... 10/12/2033 ..... CUPTENCY SWap .....eeeereecueeeeeerenins foereennes (40,315,320) |.......... (38,407,252) | G7996#-AE-0 . [ Segro plc Senior Note Series B ... |1 .ooooooiiiiiiiiiiiiiiiiiiiis o 17,825,500 |........... 16,630,234
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 |.......... 122,463,479 | 10/26/2022 ..... 10/12/2033 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G1847#-AB-0 . |Limited - Series B Senior Note ..... T e [ 153,657,000 |.......... 122,463,479
Evergreen basket of USD Fixed Rate London School Of Economi Senior

57629*HU8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeeeriiiiiinnnnnnn foerenee 108,755,400 |........... 23,344,790 |........... 20,096,766 (10/27/2022 ..... 11/27/2043 ..... CUPTency SWap ......ccoeecceemeeerrnins foereeunes (18,799,690)........... (7,173,559) [ G5560*-AB-0 . [Note Ser .........cceevrrvivereerriiuns T e [ 42,144,480 |........... 27,270,325
Evergreen basket of USD Fixed Rate Canal & River Trust Senior Note Ser

57629*HU8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiniininie Joviiiieei e feeeeiiis 9,181,344 |............ 5,732,714 (10/27/2022 ..... 11/27/2043 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G18198-AA-8 . |oeerreeieeiiciiiei e T e [ 9,181,344 |............ 5,732,714
Evergreen basket of USD Fixed Rate University of Stirling Senior Note

57629*HU8 ... ABS Bank Loans and Corporate Bonds ..24,718,228 |...........16,366,626 [10/27/2022 ..... 11/27/2043 ..... Currency Swap G9302%-AD-1 . [Ser ... . ...24,778,228 ... 16,366,626
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 |........... 33,896,632 | 10/27/2022 ..... 11/27/2043 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e G4R1JX-AY-7 . [Secured Notes Class A ................ 2 e e 54,369,150 |........... 33,89, 632
Evergreen basket of USD Fixed Rate Brussels Airport Company Senior

57629*HV6 ... ABS Bank Loans and Corporate Bonds 61,752,000 ... ..55,911,600 |........... 39,703,491 [10/27/2022 ..... 02/22/2050 ..... Currency Swap ... (10,998,800)|.. ...(8,287,263)|B1401#-AE-7 . [Secured Notes .. ...66,910,400 ...47,9%0,754
Evergreen basket of USD Fixed Rate Kingspan Securities

57629*Hi4 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoeeviviuieeenenics foevenes 207,703,020 |.......... (26,150,941)|.......... (25,848,254) [ 10/27/2022 ..... 12/19/2028 ..... CUPTency SWap ......ccoeecceemeeerrnins foereeunes (37,068,220)......... (35,846,007) [ G5264#-Al-9 . INOte ....oeeeveeeieiiiiiiiiieiiiiiieees |2 e [ 10,917,279 |............ 9,997,753
Evergreen basket of USD Fixed Rate Koole Terminals Subholdi Senior

57629%HN4 ... ABS Bank Loans and Corporate Bonds ..31,559,600 |........... 29,805,909 [10/27/2022 ..... 12/19/2028 ..... Currency Swap N50846-AB-7 . [Secured . ...31,559,600 ...29,805,909
Evergreen basket of USD Fixed Rate

57629*Hi4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Joovinineeieiiieeees feeeeeiis 29,205,000 |........... 29,005,744 | 10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e F4832#-AA-4 . | Groupe Holder S.A.S. Bank Loan ... [2 .....ocoociiiiieiiiiiiiinnnns foeeiiiis 29,205,000 |........... 29,005,744
Evergreen basket of USD Fixed Rate Sodiaal International S. Senior

57629*Hi4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiiieeieiieieeees feeeeeies 97,344,300 |........... 91,930,811 [10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAD -.vveveeeeiiinreeeeeine fereeiiiiie e e eeiiiees foreeee e F8494#-AB-2 . |Unsecured Notes ..........ococcovenens [2 iiiiiiiiiiiiiiiiiien e 97,344,300 |........... 91,930,811
Evergreen basket of USD Fixed Rate

57629*Hi4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joovininei e feeeeeies 31,900,400 |........... 31,642,944 |10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e N5946*-AB-7 . |NSI N V EURO LN FAC .........cceeeees 2 e e 31,900,400 |........... 31,642,944
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Note

57629*Hi4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiiieeieiieieeees feeeeeies 15,790,400 |........... 15,535,392 | 10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e 479142-E%-8 . [Series C ..ccceeveerriiiiiiieeiiiiiieeas 2 e e 15,790,400 |........... 15,535,392
Evergreen basket of USD Fixed Rate Corbion N.V. Senior Subordinated

57629*Hi4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooiiiiiiiiiiiiiiis Joviieineeieiiiiieeees feeeeeiis 26,807,070 |........... 26,572,951 | 10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e N23198-AD-7 . IDebt .eeeeeeiiiiiiiei s [ 2 i [ 26,807,070 |........... 26,572,951
Evergreen basket of USD Fixed Rate Cadogan Estates Ltd Gtd Senior Note

57629%HX2 ... ABS Bank Loans and Corporate Bonds .. (21,447,000)|......... (19,636,727) [ 10/27/2022 ..... 09/12/2030 ..... Currency Swap G1744#-AT-5 . |.. 2. ... 12,966,660 ...10,486,358
Evergreen basket of USD Fixed Rate Knowsley Housing Trust Senior

57629%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiee e feeeeeiis 28,214,560 |........... 22,551,296 |10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e G5304*-AA-3 . [SeCUred ........ccccuverreiiiiiiiieeeeae 2 e e 28,214,560 |........... 22,551,296
Evergreen basket of USD Fixed Rate RIT Capital Partners plc Senior

57629%HX2 ... ABS Bank Loans and Corporate Bonds ..90,030,715 |...........74,019,672 [10/27/2022 ..... 09/12/2030 ..... Currency Swap G7496*-AC-3 . |Note Ser .. ...90,030,715 ...74,019,672
Evergreen basket of USD Fixed Rate University o

57629%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooeiiiiiiiiiiiiiis Jooviniieiieiiiiieeees feeeeeies 27,151,250 |......oeees 22,683,107 (10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e G9302#-AC-9 . [Secured 27,151,250 |........... 22,683,107
Evergreen basket of USD Fixed Rate

57629%HX2 ... ABS Bank Loans and Corporate Bonds ...7,404,630 |............ 6,418,905 [10/27/2022 ..... 09/12/2030 ..... Currency Swap G7737#-AC-8 . | SGN MidCo Limited Gtd Senior Secu |2 ... ... 7,404,630 ....6,418,905
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 |............ 9,571,410 (10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e G2685@-AH-2 . [SBr ....eeeiiiiiiiiiiee e 2 e e 10,650,400 |......ece... 9,571,410
Evergreen basket of USD Fixed Rate Wireless Infrastructure Senior

57629%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeoiiiiiiiiiiiiiis fooviiiieiieiiieeeees feeeeeies 53,271,029 |......oee. 51,918,280 (10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e G9720#-AA-7 . [Secured Notes .........cccooevicuunenens 2 e e 53,271,029 |........... 51,918,280
Evergreen basket of USD Fixed Rate

57629%HX2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Joovieieeiieiiiiieeees feeeeiies 27,999,828 |........... 28,931,650 | 10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e G7445#-AA-5 . | Red Funnel Ferry Senior Term Loa . [6 ......cooeiiiiumeerieiniininns foeeeeenie 27,999,828 |........... 28,931,650
Evergreen basket of USD Fixed Rate University of Edinburgh Senior Note

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeeiceeeeiiiiiiins |ooiennss 337,502,600 |.......... (21,009,375)]............ 5,048,578 |10/28/2022 ..... 10/26/2041 ... CUrrency SWap ........ooocceeeeeeereeine |oaeeeunnis (52,555,220)......... (16,873,623) | GI3028-AB-3 . [SEr ......ccciiiiiiiiiiiiiiiiiiieeiiiiis 1o |, 31,545,845 |........... 21,922,201
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Evergreen basket of USD Fixed Rate

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 28,197,615 |........... 18,639,989 (10/28/2022 ..... 10/26/2041 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G1128%-AC-2 . | BIRMINGHAM ARPT FIN PLC SR NT ..... [2 weevvririiiiiiiieiiiiiiienen foreeeis 28,197,615 |........... 18,639,989
Evergreen basket of USD Fixed Rate Scottish Oriental Smaller Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevnvvinnviinnennns fooeveniniiiiniiiiniiinns forevinnnnns 41,279,999 |....oeeenns 26,393,043 | 10/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G7896*-AA-3 . [Unsecured Notes .......ccevvvevuveennne [ 1 oo o 41,279,999 |........... 26,393,043
Evergreen basket of USD Fixed Rate Tottenham Hotspur Stadiu Gtd Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvvevnvvinnieinneinnns fooevenniiiiiiiiiiiiinns foreviinnnns 13,549,440 |............ 8,285,839 [10/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvvvevnnvernerennnrennee [oeeeereninreiineeiienes [oreenereeineeieeeeeens G9000#-AG-5 . [Secured Note Series C ....oeevuvvennns [ 2 coiiiviiiiiiiiiiiiiins o 13,549,440 |............ 8,285,839
Evergreen basket of USD Fixed Rate Bazalgette Tunnel Limite Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevnvvinnieinnennns fooeveiiniiiiniiiiniiinns fevvviinnnns 94,987,935 |....ceeunnn 55,522,042 110/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvevevnvernerennnrennne [reererennreinreiienes [oreeeeeeinneineeaeens 60892#-AB-6 . [Secured Notes ........oeevuvvevuivennnen [2 i o 94,987,935 |...eevunnen 55,522,042
Evergreen basket of USD Fixed Rate UK Power Networks Servic Senior

57629*HY0 .......... ABS Bank Loans and Corporate Bonds |2 .....ecevevvnveinvennivennnns fooveeiniiiiiiiiiiiiinns fovvennnns 136,516,377 |ouuurennnns 85,006,598 |10/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G91608-AB-4 . [Unsecured Notes .......eeevveevuvvennee [ 1 coiiiiiiiies o 136,516,377 |oeevnnnen 85,006,598
Evergreen basket of USD Fixed Rate Knowsley Housing Trust Senior

57620*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoiiiiiiiniiiniiis foonnnnnns 174,033,900 |............ 7,514,830 |........... 12,771,940 |10/28/2022 ..... 12/02/2040 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (27,446,690)|........... (9,969,014) [ G5304*-AC-9 . [Secured .......cccvveeeriiiniinininiiins |2 i | 34,961,520 |........... 22,740,954
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 |........... 36,071,640 (10/28/2022 ..... 12/02/2040 ..... (O Ty R FO O N G5258#-AB-3 . [Ser ...cuvveiiiiiiiiiiiieeiiiiiieeeeeen [T e 59,871,091 |........... 36,071,640
Evergreen basket of USD Fixed Rate PRES & SCHOLARS ST MARY MAGDALEN SR

57620*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 13,625,908 |............ 8,806,508 |10/28/2022 ..... 12/02/2040 ... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis G7228#-AB~6 . NT SER B ...oevveveeiiniiiineiiiinnennns [ 1 e 13,625,908 |............ 8,806,508
Evergreen basket of USD Fixed Rate Oxford Brookes Universit Senior

57620*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 18,178,016 |........... 12,520,815 (10/28/2022 ..... 12/02/2040 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G68538-AC-0 . Note Ser ........ccoveevreiiiiiininnniins [2 i [ 18,178,016 |........... 12,520,815
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 |............ 8,754,437 (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 8,754,437
Evergreen basket of USD Fixed Rate Scottish Mortgage Invest Senior

57629*HZ7 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvivnviinnviiiiniininne fooeveiiniiiiiiiiinninns foreiiinnns 65,110,000 |........... 43,734,576 [10/28/2022 ..... 12/02/2040 ..... CUPTENCY SWAP wvvnvernvernerennnrenene [oeeenerennreinreiienes [rreeereineeieeeeeens G7895*-AH-9 . [Unsecured Notes ........ceovvevuveennee [T coiiiiiis o 65,110,000 |........... 43,734,576
Evergreen basket of USD Fixed Rate Dyson Finance Limited Gtd Senior

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiieiiinns foonnnnnns 204,033,600 |......... (33,908,700) [.......... (31,547,567)| 10/27/2022 ..... 06/27/2029 ..... CUrrency SWap ......oeeveeveeeeeeiiinns foevennns (48,247,180)|......... (46,280, 146) [ G294A8-AH-2 . INote ......ccvveveeviinnneieeiiiinienees | 1 | 14,340,480 |........... 14,732,579
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 |........... 18,332,179 (10/27/2022 ..... 06/27/2029 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, B1401#-AB-3 . [Secured ..........ccceuverrreiiininnnnnns [ 2 iiiiiiiiiiiiiee [ 17,823,520 |........... 18,332,179
Evergreen basket of USD Fixed Rate Jones Lang LaSalle Finan Gtd Senior

57629*JAO ... ABS Bank Loans and Corporate Bonds ..26,068,040 |...........26,297,997 (10/27/2022 ..... 06/27/2029 ..... Currency Swap 48021P-A@-7 . Note .. ...26,068,040 ... 26,297,997
Evergreen basket of USD Fixed Rate

57629%JA0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 45,832,540 |........... 45,220,148 | 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 |........... 45,220,148
Evergreen basket of USD Fixed Rate

57629*JAO ... ABS Bank Loans and Corporate Bonds ...135,240,840 |......... 138,098,783 | 10/27/2022 ..... 06/27/2029 ..... Currency Swap F2977#-AA-3 . |Elis S.A. Senior Note Series A .... 135,240,840 |......... 138,098,783
Evergreen basket of USD Fixed Rate

57629*JA0 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevveevnvvinnviinnennns foovveiniiiiniiiieiiiins foveiiinnns 67,994,280 |........... 66,636,114 | 10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns F85688-AF-6 . | Sonepar S.A. Senior Note Series C [ 1 covveeuiiriiviiniiiiiiiiinns Joeeennns 67,994,280 |........... 66,636, 114
Evergreen basket of USD Fixed Rate Bidcorp Foodservice Inte Senior

57629*JA0 ... ABS Bank Loans and Corporate Bonds ..18,856,400 |... ...18,894,182 (10/27/2022 ..... 06/27/2029 ..... Currency Swap G1267*-AB-5 . [Unsecured Notes .. ...18,856,400 ...18,89%,182
Evergreen basket of USD Fixed Rate Plymouth Community Homes

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiiiinniiis foonnnnnns 144,459,719 |............. (982,741) ... 9,340,734 | 10/28/2022 ..... 09/27/2042 ..... Currency Swap G7137#-AC-4 . [Secured .........covvuvveeeeeiiinnennnens [T e 21,612,283 |...oeeeeenn 16,122,183
Evergreen basket of USD Fixed Rate University of Glasgow Senior Note

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 51,097,200 |........... 33,127,826 | 10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G9303#-AC-8 . [Ser .ovvreiieiiiiiiiieeeeinieeeeeeen [T [ 51,097,200 |........... 33,127,826
Evergreen basket of USD Fixed Rate University of Birmingham Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviinviiiiniininns foorveiiniiiiiiiiinninns foreviinnns 30,911,400 |........... 20,201,212 [ 10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G9304*-AA-5 . [Unsecure .....veevuvveriiiiiiiiiineene [ 1 e 30,911,400 |.......ens 20,201,212
Evergreen basket of USD Fixed Rate University of Keele Senior Note Ser

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 27,535,600 |........... 19,789,128 |10/28/2022 ..... 09/27/2042 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G9306#-AB~7 . |.. JR I P N 27,535,600 |........... 19,789,128
Evergreen basket of USD Fixed Rate South East Water Limited Gtd Senior

57629*JB8 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinnviiiniininns fooeveiiniiiiiiiiiniinns ferviiinenns 17,827,810 |...ccenneee 11,194,612 |1 10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (82798-AB-4 . [Secured Note Series 2 .....ccvvvveenns [ 2 coiiiiiiiiiiiiiiins o 17,827,810 |ouveennnee 11,194,612
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

57629*JB8 ... ABS Bank Loans and Corporate Bonds ..13,177,000 |... ....9,195,476 (10/28/2022 ..... 09/27/2042 ..... Currency Swap (5383*-AD-1 . [Secured Notes .. ...13,177,000 .... 9,195,476
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*JD4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 116,031,600 |........... (7,195,620) ............. (234,886)| 10/31/2022 ..... 06/28/2039 ..... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (18,647,220) ........... (9,072,071)| G4622#-AP-4 . |Unsecured Notes Series B ............ [1 cooooiriiiiiiininniiiins o 11,451,600 |....ooeeeenn 8,837,185
Evergreen basket of USD Fixed Rate Bromford Housing Group L Senior

57629*JD4 .. ABS Bank Loans and Corporate Bonds ..53,963,760 |... ...40,347,869 (10/31/2022 ..... 06/28/2039 ..... Currency Swap G1608#-AA-1 . [Secured Notes .. ...53,963,760 .. 40,347,869
Evergreen basket of USD Fixed Rate Metropolitan Housing

57629*JD4 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevuvviinvviiiniininne foorveiiiieiiiviiiiinns fereiiinnnns 63,390,000 |...ueeenn. 46,996,674 [10/31/2022 ..... 06/28/2039 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G6043#-AF-2 . [Secured Notes .......evevuvvevunvennnen [ 1 oo o 63,390,000 |........... 46,996,674
Evergreen basket of USD Fixed Rate Transmission Finance DAC Senior

57629*JC6 ... ABS Bank Loans and Corporate Bonds ..51,764,420 |...........49,177,736 [10/31/2022 ..... 03/31/2034 ..... Currency Swap G9006@-AD-8 . [Secured . ...73,628,790 ..69,998,813
Evergreen basket of USD Fixed Rate Molkerei

57629%JC6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Joovinnninnniiiiiienens foeeiiiinns 9,293,880 |............ 7,942,390 | 10/31/2022 ..... 03/31/2034 ..... CUPTeNCY SWap ..vveeveeeecueeeeeenniins fooriiiininneeiiiiienes foeiiiiiiiiis D5472#-A0-3 . Note Series M ........cooovvveeriiiiiins [2 i e 9,293,880 |............ 7,942,390
Evergreen basket of USD Fixed Rate Rheinkalk Holding GmbH Senior Note

57629*JC6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoieceriiiiiiiins |ooiiinniniiiiiiiiiinens foveeiinnns 55,785,000 |........... 51,256,987 | 10/31/2022 ... 03/31/2034 ..... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians D70026-AB-3 . [Series A-2034 ..........cccceoiiiiiiiins [2 coiiiiiiiiiiiiiiiiieeeen [, 55,785,000 |........... 51,256,987
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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 Knowsley Housing Trust Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 166,457,590 |............ 1,206,483 |............ 5,930,509 | 10/31/2022 ..... 12/02/2035 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (26,918,077) [.......... (14,363,260) | G5304%-AB-1 . [Secured .........eevvveviuviierneiinnns 2 e [ 28,214,560 |........... 20,293,769
Evergreen basket of USD Fixed Rate Bankers Investment Trust Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 60,115,810 |........... 44,229,271 10/31/2022 ..... 12/02/2035 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, GO746%-AA-0 . Note ....oooovicuveeiieiiiiiiiiiieeiiens [T e 60,115,810 |........... 44,229,271
Evergreen basket of USD Fixed Rate PRES & SCHOLARS ST MARY MAGDALEN SR

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 13,625,908 |............ 9,704,125 (10/31/2022 ..... 12/02/2035 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, G7228#-AA-8 . NT SER A .evvviieiiiiiiiiiecciiiies L U R 13,625,908 |............ 9,704,125
Evergreen basket of USD Fixed Rate Oxford Brookes Universit Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 18,178,016 |........... 13,569,259 | 10/31/2022 ..... 12/02/2035 ..... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis 668538-AB-2 . [Note Ser ..........cccccriiiiiiiininnnn. 2 e [ 18,178,016 |........... 13,569,259
Evergreen basket of USD Fixed Rate Tottenham Hotspur Limite Senior

57629%JE2 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvevuniivnniininiinns Joonveriiiiiiiniiiiniiins Joeeveinens 6,251,500 |............ 5,062,745 [10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (9000#-AA-8 . [Secured Note Series A ......cccceeunns 2 e [oee 6,251,500 |............ 5,062,745
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Senior

57620%JE2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 29,170,541 |........... 22,541,258 |10/31/2022 ..... 12/02/2035 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 631226-AD-0 . [Secured Notes ...........ccccceeuvnenns 2 e [ 29,170,541 |........... 22,541,258
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 |........... 26,357,350 [10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP wvvvvevnvevnnrernnrennee [oeererennrernreiienes [oreeereeineeineeeeens 626858-AL-3 . [Unsecured Notes .........ceceeuuveennnns 2 e e 33,792,200 |...ccvunnen 26,357,350
Evergreen basket of USD Fixed Rate AVI Global Trust PLC - Senior Note

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 173,400,000 |........... 10,190,130 |........... 16,011,777 | 11/01/2022 ..... 12/14/2036 ..... CUrrency SWap ......oeeeeevveeeeeeininns foeeiinnns (28,215,000) [.......... (15,435,981) | G15128-AA-8 . [Series A GBP .........cccccevrriinnnnnns L U R 38,405,130 |........... 31,447,758
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 |........... 18,014,591 | 11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G9302%-AB=5 . [SEr ...uvveiiiiiiiiiiie e L U R 23,142,450 |........... 18,014,591
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 |........... 16,082,103 | 11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G4622#-AM=1 . Note ....oooeiiiiiiiiiiiiiiiiieee s L U R 21,107,200 |........... 16,082,103
Evergreen basket of USD Fixed Rate Heriot Watt University Senior

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 34,745,940 |........... 28,257,779 | 11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G4410*-AB-5 . [Unsecure ...........ccccceeriiiiiiiinnnns 2 e [ 34,745,940 |........... 28,257,779
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. 4,689,800 | 11/01/2022 ..... 12/14/2036 ..... CUPTENCY SWAP wvvvvernvernnrennnrenene [rerrnerennrenneeiienes [rreeereenreneeeaeens G9000#-AF-7 . [Secured Note Series B ................ 2 e [oee 6,774,720 |............ 4,689,800
Evergreen basket of USD Fixed Rate Heathrow Airport Limited Senior

57620%JF9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 61,980,100 |........... 47,631,695 | 11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G4378*-AL-3 . [Secured Notes ...........ccccceeuunenns 2 e [ 61,980,100 |........... 47,631,695
Evergreen basket of USD Fixed Rate

57629*JG7 ... ABS Bank Loans and Corporate Bonds |2 .. ...(10,225,580)|......... (10,782,568) [ 11/01/2022 ..... 07/14/2032 ..... Currency Swap G1591#-BJ-0 . [Britvic PLC Senior Notes Series 0 |2 . ... 17,639,860 ... 16,153,232
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 |........... 31,098,701 [11/01/2022 ..... 07/14/2032 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, D5472#-AP-5 . |Note Series L ........ccccveeriiiinnns 2 e [ 34,682,040 |........... 31,098,701
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57629%JG7 ... ABS Bank Loans and Corporate Bonds |2 .. ..38,521,000 |...........35,586,828 [11/01/2022 ..... 07/14/2032 ..... Currency Swap F3152%-AJ-3 . Notes ... ...38,521,000 ...35,586,828
Evergreen basket of USD Fixed Rate

57629*JG7 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevveevnvvinnviinnennns foovveiniiiiniiiieiiiins foveiiinnns 32,103,000 |...uueenns 33,891,963 [11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns N7660#-AY-3 . [ SHV Holdings NV Guaranteed Notes . [2 ....coeevvviieiviiiiviinnniinns Jovieennnnns 32,103,000 |.......e.ns 33,891,963
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Notes

57629%JG7 ... ABS Bank Loans and Corporate Bonds |2 .. ..31,338,000 |...........30,693,917 [11/01/2022 ..... 07/14/2032 ..... Currency Swap 479142-F#-3 . [Sustainability-Linked Series A ..... 2. ...31,338,000 ...30,693,917
Evergreen basket of USD Fixed Rate Groupe Holder S.A.S. Senior

57629*JG7 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevveinnveinnennns fooeveiiniiiiiiiiinniinns forvviinnnns 15,093,000 |........... 16,421,867 | 11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns F4832#-AC-0 . [Unsecured Notes .........ccoeeeuuvernnnns 2 e e 15,093,000 ... 16,421,867

Need to File with |Evergreen basket of USD Fixed Rate

the NAIC ............ ABS Bank Loans and Corporate Bonds |27 .........ccccccvvviieiiiinnns fooinnnnnns 44,355,600 |........... 44,362,260 |........... 44,342,774 109/25/2025 ..... 06/26/2035 ..... CUPrency SWap .....eeeeevvveeeeeeinins foeriiiinnnnns (402,930) [vvvveeennnnee 359,962 [ ..oooeeennnns EDF Co Inc EDF SA - Tranche A ..... 72U KRR 44,765,190 |........... 43,982,812
Evergreen basket of USD Fixed Rate Lowland Investment Compa Senior

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivieeeniinns foeninnns 310,627,067 |.......... (32,242,236)......... (11,502,961) [ 11/01/2022 ..... 10/06/2037 ..... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (49,609,206)|......... (26,505,017) [ G5676#-AA-9 . INote .......ccceevriiiiiuiiiiiiiiiniienns L U R 17,366,970 |........... 15,002,056
Evergreen basket of USD Fixed Rate Quadgas Midco Limited Fixed Rate

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviviiiiiiiiinns foovnnniinniiiiiiiieneens [oeeiiinns 138,299,183 |......... 108,651,474 [ 11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G7304#-AD-9 . [BUAr ...evverrieiiiiiiiiee e 2 s [ 138,299,183 |......... 108,651,474
Evergreen basket of USD Fixed Rate Plymouth Community Homes Senior

57620%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 21,512,233 |........... 17,386,579 | 11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G7137#-AB-6 . [Secured ..........ccceerrrviiuuiennnennns L U R 21,612,283 |...oeeeeenn 17,386,579
Evergreen basket of USD Fixed Rate University of Keele Senior Note Ser

57620%JJ1 ... ABS Bank Loans and Corporate Bonds |2 .. ..27,535,600 |...........21,511,993 [11/01/2022 ..... 10/06/2037 ..... Currency Swap G9306#-AA-9 . 1. ...27,535,600 ..21,511,993
Evergreen basket of USD Fixed Rate

57629%JJ1 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnvvinnveinnennnns fooeveiiniiiiniiiiniiinns fovvviinnnns 61,921,860 |........... 47,256,600 | 11/01/2022 ..... 10/06/2037 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (3620#-AA-1 . |ForCapital Limited Senior Secured [2 ....covevvvreivviiiviiinniinns Joveeennnns 61,921,860 |........... 47,256,600
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Gtd Senior

57620%JJ1 ... ABS Bank Loans and Corporate Bonds |2 .. ..33,182,500 |........... 25,282,358 [11/01/2022 ..... 10/06/2037 ..... Currency Swap 631226-AC-2 . [Secu .. . ...33,182,500 ..25,282,358
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

57629%JJ1 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevvevvnvvinniiinnennns fooeveiiniiiiniiiiniiinns foreiiinnnns 13,177,000 |............ 9,906,976 [11/01/2022 ..... 10/06/2037 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (5383%-AC-3 . [Secured Notes .........ccevvvevunvinnnnns 2 i o 13,177,000 [...ccvnneenn 9,906,976
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

57620%JJ1 ... ABS Bank Loans and Corporate Bonds |2 .. ...4,397,548 |............ 2,648,763 [11/01/2022 ..... 10/06/2037 ..... Currency Swap G2711*-AA-7 . |Notes ... ... 4,397,548 ....2,648,763
Evergreen basket of USD Fixed Rate University o

57629* K8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiiiininnnnns |oevinns 160,260,800 |........... (6,408,230)............ 9,356,158 (11/02/2022 ..... 11/24/2051 ..... Currency Swap G9303#-AB-0 . [SEr ...vvveiiiiiiiiiiie e L U R 20,967,330 |........... 12,613,381
Evergreen basket of USD Fixed Rate Vale of Aylesbury Housin Senior

57629*JK8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiies fovviinniiiiiiiiiiiinees foveeiinnns 75,679,999 |........... 37,170,558 | 11/02/2022 ..... 11/24/2051 ... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians G9312*-AB-3 . [Secured Notes ............ccccecuvenr..s L PP FPPTTOY 75,679,999 |........... 37,170,558
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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
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Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
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Evergreen basket of USD Fixed Rate

57629% K8 .......... ABS Bank Loans and Corporate Bonds [ 1 ...cceeeviiniiiiiiviiiniiiinns Joonreiiiiiiiiniiiiniiins o, 2,646,421 |............ 1,668,510 | 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (6260#-AB-7 . | MORhomes plc Senior Secured Notes |2 ....cceeevvevniiiiniiinnnvinnns fovveennnenns 2,646,421 |.coeevnneenn 1,668,510
Evergreen basket of USD Fixed Rate Magna Housing Limited Senior

57629* K8 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnvviiviiiiniininns foovveiinieiiiiiiiniinns foreiiennns 10,538,748 |............ 5,405,930 | 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G5744#-AA-7 . [Secured Notes .....ceuvvevuvvevnnvennnen [ 1 e o 10,538,748 |.....ceun... 5,405,930
Evergreen basket of USD Fixed Rate MDS Group Investments Ltd Senior

57629* K8 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinniininiininns fovrviiiniiiiiiiiiniinns foreiiinnns 41,834,220 |........... 20,501,076 | 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvvvevnnvernerennnrennee [oeeeereninreiineeiienes [oreenereeineeieeeeeens 65702*-AA-1 . [Unsecured Notes. .....cceeevvevevvennnne [ 1 oo o 41,834,220 |........... 20,501,076
Evergreen basket of USD Fixed Rate MDS Group Investments Ltd Senior

57629*JK8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 32,598,720 |....oeeeenn 17,457,840 | 11/02/2022 ..... 11/24/2051 ... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis G5702*-AD-5 . [Note Series D ........ccceevvevivcnnnnns [T oo e 32,508,720 |.....eennn 17,457,840
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

57629*JK8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinenieiiiiiiinnens foeeiiiiiinns 114,381 [ 68,895 | 11/02/2022 ..... 11/24/2051 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G2711%-AA=7 . Notes ...eeeerviiuiieineiiiiiiieeeeiens [ 1 e 114,381 | 68,895
Evergreen basket of USD Fixed Rate Duchy of Lancaster Senior Unsecured

57629%JL6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceoiiiiiiiiiniiiss fooinnnnnns 90,275,000 |........... 20,953,150 |....vveeens 14,763,916 | 11/02/2022 ..... 11/17/2050 ... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (15,236,850) |.....vveenn (1,646,009) | G2034#-AA-3 . [Notes .........cccvueririiiiinnnninniiiiis [2 i fe 36,190,000 |........... 16,409,925
Evergreen basket of USD Fixed Rate Nor thumber land Estates L Senior

57629%JL6 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinniininiininns fovrviiiniiiiiiiiiniinns foreiiinnns 67,304,700 |........... 30,663,509 [11/02/2022 ..... 11/17/2050 ..... CUPTENCY SWAP wvvvvevnvevnnrernnrennee [oeererennrernreiienes [oreeereeineeineeeeens 666588-AB-9 . [Unsecured Notes .......ccevvvevuvvennee [ 1 oo o 67,304,700 |........... 30,663,509
Evergreen basket of USD Fixed Rate TIWAG-Tiroler Wasserkraf Senior

57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiniiiiins fooinnnnnns 56,197,920 |........... 29,749,120 |....oveens 27,848,611 [11/02/2022 ..... 12/16/2035 ..... CUrrency SWap ......oeeeeevveeeeeeininns foeeiinnns (10,451,200)|......... (10,290, 147) [ ABBBBA-AC-3 . INote ......ccevveveevicnineineiiiiieenees | 1 | 40,200,320 |........... 38,138,758
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 22,012,000 |........... 19,121,138 | 11/02/2022 ..... 12/16/2035 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, F3152%-AK-0 . Notes ......coovvuvverrrriiiiiiiiniiiinns [ 2 i [ 22,012,000 |........... 19,121,138
Evergreen basket of USD Fixed Rate AVI Global Trust PLC - Senior Note

57620*N2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceoiiiiiiiiiniiiss fooinnnnnns 73,143,945 |........... 16,267,245 |........... 16,801,435 | 11/02/2022 ..... 06/08/2036 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (13,628,985)......... (13,169,637) [ G15128-AB-6 . [Series B EUR ........ccoccuvveeeevvccnns | 1o | 29,896,230 |........... 29,971,072
Evergreen basket of USD Fixed Rate Akiem Holding SAS Green Senior

57620*N2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 29,253,780 |...vveeens 21,573,137 | 11/02/2022 ..... 06/08/2036 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, F1000#-MM-7 . Notes Series A .......oooovvvveeeevniins [2 ceiiiiiiiiiiiiineiiie fes 29,253,780 |.....ee.... 21,673,137
Evergreen basket of USD Fixed Rate Capital Investors Europe PBI

57629* N2 .......... ABS Bank Loans and Corporate Bonds |1 ....ccevvevnviiinviiiniiiinne foorveiiniiiiiiiiiniinns fereiinnnns 26,950,950 |........... 19,883,831 | 11/02/2022 ..... 06/08/2036 ..... CUPTENCY SWAP wvvvvernvernnrennnrenene [rerrnerennrenneeiienes [rreeereenreneeeaeens G1847#-AC-8 . [Limited - Series C Senior Note ..... [1 covvrreiiiiiiiiiiiiiiiiees o 26,950,950 |........... 19,883,831
Evergreen basket of USD Fixed Rate British Empire Securitie Senior

57620%KL4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiiniiins fooinnnnnns 34,573,000 |........... 16,800,000 |........... 14,294,101 (11/02/2022 ..... 11/01/2037 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (6,496,000)|........... (6,529,561) [ G15128-AC-4 . |Unsecure .........ccceeeevvvnveenneennes | 1o s 23,296,000 |........... 20,823,662
Evergreen basket of USD Fixed Rate Ermewa Holding SAS Senior Secured

57629*KL4 ... ABS Bank Loans and Corporate Bonds |2 .. ..16,509,000 |........... 13,856,229 [11/02/2022 ..... 11/01/2037 ..... Currency Swap F3152*-AL-8 . |Notes ... ... 16,509,000 ... 13,856,229
Evergreen basket of USD Fixed Rate Coventry University Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 139,919,000 |........... 19,962,520 |........... 18,910,653 | 11/03/2022 ..... 11/14/2034 ... Currency Swap G2479#-AB=3 . |-eeerriiieeeeeiiiee e [ 2 i [ 44,292,540 |........... 34,216,950
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnvvinnveinnennns fooevenniiiiniiiiineinns foreiiinnnns 11,224,657 |............ 9,753,660 [11/03/2022 ..... 11/14/2034 ..... CUPTENCY SWAP wvvvvernrernnrennnrennnne [oerenerenerenneeiienes [oreeeeeiineeieeeeens G4622#-AN-9 . [Unsecured Notes Series A ....oveevee [ 1 i o 11,224,657 |.euuneennnn. 9,753,660
Evergreen basket of USD Fixed Rate 1887 Company Ltd Senior Secured

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 19,159,900 |........... 16,937,747 | 11/03/2022 ..... 11/14/2034 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G6750%-AF-9 . Note Series F ........coccvuveeriiiiiins [ 2 ceiiiiiiiiiiiiiie e 19,159,900 |........... 16,937,747
Evergreen basket of USD Fixed Rate Howard De Walden Estates Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevveevnvvinnieinnennnns fooeveiinieiiiiiiinninns forriinnnns 10,272,000 |............ 8,754,757 [11/03/2022 ..... 11/14/2034 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 64622#-AS-8 . [Unsecured Notes Series E ....ooeevee [ 1 coeiiiiiiiiiiis o 10,272,000 [............ 8,754,757
Evergreen basket of USD Fixed Rate Moto Investments Limited Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 56,309,194 |........... 46,674,388 (11/03/2022 ..... 11/14/2034 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G6300#-AB-9 . [Secured Notes .........ccccoevvvcuveennns [2 eviiiiiiiiiiiiiiie [ 56,309,194 |........... 46,674,388
Evergreen basket of USD Fixed Rate Peel Ports PP Finance Lt Senior

57629*KK6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 12,122,000 |........... 10,628,437 | 11/03/2022 ..... 11/14/2034 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G6970%-AY-2 . [Secured Notes .........ccccoevvvcuveennns [ 2 eiiiiiiiiiiiiniiie [ 12,122,000 |........... 10,628,437
Evergreen basket of USD Fixed Rate

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvieennnnnns |oeninnns 278,348,060 |......... (30,731,640) [.......... (27,899,921)| 11/02/2022 ..... 11/30/2031 ... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (52,433,400) |.......... (48,943,333) [ X2145*-AD-8 . |Elenia Verkko Oyj Gtd Senior Note [2 ........cccovvviiriiiinnnnnnns o 21,701,760 |........... 21,043,412
Evergreen basket of USD Fixed Rate Americold Realty Trust Senior

57629%KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnvvinnviinnennns fooeveiinieiiniiiiniiines foveviinnnns 42,847,000 |...oeeenns 35,744,430 |11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 03063#-AD-6 . [Unsecured Notes ........ceovvevuveennnne [ 2 coiiiiiiiiiiiiins o 42,847,000 |...ouneenns 35,744,430
Evergreen basket of USD Fixed Rate Molkerei Alois Muller GM Senior

57629%KJ9 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevveevviinnieinnennns foovveiiniiiiiiiiiniinns fovvviinnns 24,236,000 |........... 20,785,999 [11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns D5472#-AL-4 . [Unsecured Notes .......ccevvvevuvvennne [ 2 ciiiiiiiiiiiins e 24,236,000 ...t 20,785,999
Evergreen basket of USD Fixed Rate Sodiaal International S. Senior

57629*KJ9 ... ABS Bank Loans and Corporate Bonds |2 .. ..38,201,600 |... ...33,126,673 [11/02/2022 ..... 11/30/2031 ..... Currency Swap F8494#-AC-0 . [Unsecured Notes ...38,201,600 ... 33,126,673
Evergreen basket of USD Fixed Rate Shurgard Self Storage

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevveevnvvinnveinnennnns fooeveiiniiiiniiiiniiinns fovvviinnnns 31,760,100 |........... 27,398,293 | 11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns L8367#-AG-8 . [Unsecured Notes ........ceovvevuveennne [ 2 coiiiiiiiiiiiins o 31,760,100 |........... 27,398,293
Evergreen basket of USD Fixed Rate Vilmorin & Cie SA Senior Unsecured

57629*KJ9 ... ABS Bank Loans and Corporate Bonds |2 .. ..56,590,000 |...........52,319,502 [11/02/2022 ..... 11/30/2031 ... Currency Swap FO768#-AB-9 . ...56,590,000 ... 52,319,502
Evergreen basket of USD Fixed Rate

57629*KJ9 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 90,078,120 |........... 82,286,789 (11/02/2022 ..... 11/30/2031 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, F20008-AA-6 . Notes ........cccoveeieeiiiiiniiieiiiiinns [ 2 i [ 90,078,120 |........... 82,286,789
Evergreen basket of USD Fixed Rate

57629*KJ9 ... ABS Bank Loans and Corporate Bonds |2 .. ..25,700,160 |... .. 23,529,933 | 11/02/2022 ..... 11/30/2031 ..... Currency Swap F9731#-AJ-6 . |Vicat SA Senior Unsecured Notes .. ...25,700, 160 ... 23,529,933
Evergreen basket of USD Fixed Rate

57629*KH3 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvevuvvenineeninvenins Joonvennnns 250,562,150 |........... (3,541,245)[....ccvvnnnnnns 375,186 |11/03/2022 ..... 12/22/2031 ..... Currency Swap G41338-AA-1 . | Grosvenor Limited Senior Note Ser |2 .ooevvvreviiniviiiiiiiiiiiins Joveeeinnns 39,515,250 |........... 31,959,547
Evergreen basket of USD Fixed Rate Porterbrook Rail Finance Senior

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoieceriiiiiiiins |ooiiinniniiiiiiiiiinens foveeiinnns 14,241,960 |........... 12,747,215 | 11/03/2022 ..... 12/22/2031 ..... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians G7178*-AD-6 . [Secured ........coceeeriiiiiiineiiiees [ ciiiiiiiiiiiiiiiie i [, 14,241,960 |........... 12,747,215
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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 Howard De Walden Estates Gtd Senior

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 11,872,800 |........... 10,313,364 [ 11/03/2022 ..... 12/22/2031 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G4622#-AL-3 . Note .....cooiiiiiiiiiiiiiiiiineniiens [T [ 11,872,800 |......c... 10,313,364
Evergreen basket of USD Fixed Rate South East Water Limited Gtd Senior

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevnvvinnviinnennns fooeveniniiiiniiiiniiinns forevinnnnns 35,780,290 |........... 31,304,862 [11/03/2022 ..... 12/22/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 682798-AA-6 . [Secured Note Series 1 ...oceevvvenne [ 2 ceiiiiiiiiiiiins o 35,780,290 |..cuunennns 31,304,862
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior Secured

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 31,842,500 |........... 29,956,900 | 11/03/2022 ..... 12/22/2031 ... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, L0808#-AC-1 . |Note Series B .........cccovveerrviiinns [ 2 oviiiiiiiiiiiniiiiee fes 31,842,500 |........... 29,956,900
Evergreen basket of USD Fixed Rate

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevnvvinnieinnennns fooeveiiniiiiniiiiniiinns fevvviinnnns 22,260,800 |........... 18,704,067 |11/03/2022 ..... 12/22/2031 ..... CUPTENCY SWAP wvvevevnvernerennnrennne [reererennreinreiienes [oreeeeeeinneineeaeens G1151#-AB-0 . [Bellway Plc Senior Note Series B . [2 .icvvirvviiiiviiiiiiiiiniiins Joveeennnns 22,260,800 |.......cc... 18,704,067
Evergreen basket of USD Fixed Rate TP REIT Propco 2 Limited Senior

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 54,990,469 |........... 45,171,516 [11/03/2022 ..... 12/22/2031 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G8655#-AA-8 . [Secured Notes .........ccccoevvvvnvennns [T oo e 54,990,469 |........... 45,171,516
Evergreen basket of USD Fixed Rate Breedon Group Plc Senior Note

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 21,671,740 |........... 17,667,357 | 11/03/2022 ..... 12/22/2031 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G1320*-AB-0 . [Series B .....ccceeiiiiiiiiiiniiiiiiins [ 2 i e 21,571,740 |........... 17,667,357
Evergreen basket of USD Fixed Rate SOUTH STAFFORDSHIRE PLC GBP FAC A

57629*KH3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 36,209,420 |........... 32,159,612 | 11/03/2022 ..... 12/22/2031 ... (O Ty R FO O N G8277@-AE-0 . |LN = ISSUED DEC 2021 .......ccccvvvvnns [2 eveeiiiiiiiiiieiiiiieenn foees 36,209,420 |........... 32,159,612
Evergreen basket of USD Fixed Rate Lineage Treasury Europe Senior

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 181,392,270 |.......... 106,912,330 |........... 88,175,708 | 11/04/2022 ..... 12/11/2031 ... CUrrency SWap ......oeeeeevveeeeeeininns foeeiinnns (34,278,710)|......... (31,866,716) | N52698-AB-4 . |Unsecured Notes Series D .......cc... [2 covvvvriiiiiiiiininiiiinnnn s 141,191,040 |.......... 120,042,424

Futbol Club Barcelona Senior

Evergreen basket of USD Fixed Rate Secured Note Series B1 (Amortizing)

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoooiiiiiiiiiiiiiis Jooviniiee e feeeeeiis 26,137,654 |........... 24,636,271 | 11/04/2022 ..... 12/11/2031 ... CUPTENCY SWAP -.vveeeeeeiienreeeeeine fereeiiiiie e eeiieees foeeeee e EB444E-AF-1 . oo [ 2 e [ 26,137,654 |........... 24,636,271
Evergreen basket of USD Fixed Rate Futbol Club Barcelona Senior

57629*KG5 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiniieeieiiiiieeees feeeeeies 33,828,003 |........... 29,944,769 | 11/04/2022 ..... 12/11/2031 ... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e E5444#-AG-9 . [Secured Note Series B2 (Bullet) ... [2 ....oooooiiiiiiiiiiiiinnnns o 33,828,003 |........... 29,944,769
Evergreen basket of USD Fixed Rate DENTSPLY Sirona Inc. Senior Note

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. ...(21,350,064)|..........(20,072,123) [ 11/04/2022 ..... 12/07/2029 ..... Currency Swap 24906P-C#-4 . [Ser ... .... 5,854,482 ....5,635,511
Evergreen basket of USD Fixed Rate Sirona Dental Services G Senior

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jovieieeeieciiieeeees feeeeiies 17,563,446 |........... 17,358,478 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e D8286#-AD-2 . [Note Ser .......cccceererriiiiiiiieniies [ 2 i [ 17,563,446 |........... 17,358,478
Evergreen basket of USD Fixed Rate

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. ..64,579,647 |...........60,269,386 [11/04/2022 ..... 12/07/2029 ..... Currency Swap B95508-AB-7 . | Umicore SA Senior Note Ser ......... ...64,579,647 ...60,269,386
Evergreen basket of USD Fixed Rate Laurent-Perrier Group Senior

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joovininei e feeeeeies 13,280,890 |........... 12,980,836 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e F5662#-AA-6 . JUNSECUIE ...oeeeeeiriiiieeeeeiiiiieeeees [ 2 i [ 13,280,890 |........... 12,980,836
Evergreen basket of USD Fixed Rate

57629*KF7 .......... |ABS Bank Loans and Corporate Bonds |2 .. ..38,300,500 |........... 38,250,032 [11/04/2022 ..... 12/07/2029 ..... Currency Swap B95508-AD-3 . | Umicore SA Senior Note Series B ... ...38,300,500 ... 38,250,032
Evergreen basket of USD Fixed Rate Akiem Holding SAS Senior Secured

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Joovinineeieiiieeees feeeeeiis 19,855,700 |........... 19,489,464 (11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e F1000#-AB-4 . [Notes (Bullet) ......oooovcoeeriiiiiiis [ 2 eeiiiiiii e 19,855,700 |........... 19,489,464
Evergreen basket of USD Fixed Rate Electrocomponents plc Senior Notes

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooviiiiiiiiinriiis Jooviiinieee e feeeeiiis 5,596,230 |..ccvveenns 5,579,097 (11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vveveeeeiiinreeeeeine fereeiiiiie e e eeiiiees foreeee e 285205-B#-7 . [Series C ...eeveeerrviiiniieriiiiiinees [ 2 i e 5,596,230 |.......cen. 5,579,097
Evergreen basket of USD Fixed Rate

57629%F7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiiiriiis Joviiiiiiee e feeeeiiis 1,506,465 |............ 1,651,107 | 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e U74079-AP-6 . | Netflix Inc-SENIOR UNSECURED ...... [1 .occreiriiiiiiiiiiiiiiiiiins o 1,506,465 |............ 1,651,107
Evergreen basket of USD Fixed Rate Mettler-Toledo Internati Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiins fooiennns 292,527,085 |.......... (12,290,355)|.......... (12,568,642)| 11/04/2022 ..... 08/19/2030 ..... CUPTeNCY SWap .....ceeeeeecueeeeeerenins foerrennns (55,210,005) |.......... (53,257,529) [ 592688-B#-1 . Note .....ceovvueemreiriiiiiiiiiiiiiiins [ 2 i e 42,919,650 |........... 40,688,887
Evergreen basket of USD Fixed Rate

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooiiiiiiiiiiiiiiis Joviieineeieiiiiieeees feeeeeiis 70,494,750 |........... 72,228,456 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e X2145*-AC-0 . |Elenia Verkko Oyj Gtd Senior Note [2 ........cccocmieiiiiiiinnnnns o 70,494,750 |........... 72,228,456
Evergreen basket of USD Fixed Rate Envol Investments Limite Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooeiiiiiiiiiiiiiis fooviiieeeieiiiieeees feeeeeies 34,749,000 |........... 34,420,192 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e G3076%-AE-6 . [Secured Notes ........cccceeeviviueennns [ 2 eiiiiiiiiiiiiiieee e 34,749,000 |........... 34,420,192
Evergreen basket of USD Fixed Rate

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiieeieiiiieeees feeeeeies 36,998,400 |........... 36,180,419 (11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e F5900#-AA-8 . |MacqPisto SAS Senior Term Loa ..... [2 ..ooooeriiiiiinniriniiiineens foeeeeense 36,998,400 |........... 36,180,419
Evergreen basket of USD Fixed Rate Irish Residential Proper Senior

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joovinieee e feeeeeiis 27,855,090 |........... 26,165,771 [11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e G49408-AA-4 . [Secured Notes ........cceeveriiiniennns [ 2 eiiiiiiiiiii [ 27,885,090 |........... 26,165,771
Evergreen basket of USD Fixed Rate FIL Limited Senior Unsecured Notes

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccooeiiiiiiiiiiiiiis Jooviniieiieiiiiieeees feeeeeies 15,857,060 |........... 15,852,193 [ 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e G3B0T*-AB=9 . |eerriiiieeiiiiiiee e [ 2 e [ 15,857,060 |........... 15,852,193
Evergreen basket of USD Fixed Rate Dyson Finance Limited Guaranteed

57629*KEQ .......... [ABS Bank Loans and Corporate Bonds |2 .. ..47,506,560 |........... 50,545,984 [11/04/2022 ..... 08/19/2030 ..... Currency Swap G294A8-AK-5 . [Series A Senior Notes ... ...47,506,560 ... 50,545,984
Evergreen basket of USD Fixed Rate Safran Group Senior Unsecure

57629*KEO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiiieeieiieieeees feeeeeies 56,150,000 |........... 55,640,172 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e FT7548-AC-7 . |eeerreeieeiiiiiieieeeeiiieeeeeeeieeees [ 1o e 56,150,000 |........... 55,640, 172
Evergreen basket of USD Fixed Rate University of Edinburgh Senior Note

57629%KD2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooeiiiiiieeniiiiins fooviinnns 58,747,500 |............ 2,091,080 |............ 4,185,545 | 11/07/2022 ..... 04/05/2046 ..... CUPTENCY SWap .....eeeeeevvemeeerenins foerennns (11,817,750)|........... (4,719,612) [ GI3028-AC-1 . [Ser ...evverriueeeeeeeriiiiiieeeeeeiens | 1 | 13,908,830 |............ 8,905, 157
Evergreen basket of USD Fixed Rate Gibraltar Capital Assets Senior

57629%KD2 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Joovieieeiieiiiiieeees feeeeiies 53,478,488 |........... 34,280,279 | 11/07/2022 ..... 04/05/2046 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e X3204#-AB-4 . [SecUred ........ccoccueereriiiiiinieeens [ 2 i [ 53,478,488 |........... 34,280,279
Evergreen basket of USD Fixed Rate Laurent-Perrier Group Senior

57629*KC4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccccoeiicieeieiiiiiins |ooieennns 159,348,640 |......... (17,160,560)|......... (16,314,667) 11/07/2022 ..... 11/29/2030 ..... CUrrency SWap ..........occeeeeeereicns |oeeennes (31,680,880)|.......... (30,879,536) | F56624-AB-4 . |Unsecured Notes .........cccoooeecinns [2 coiiiiiieiiiiiiiiinecciiiiins oiieeeass 14,520,320 |........... 14,564,869
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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

57629*KC4 .......... ABS Bank Loans and Corporate Bonds [2 .....cceuveevivieninvininienins foonreniniiiiinciiniennns Jovnvennnns 178,004,999 |.......... 165,178,925 | 11/07/2022 ..... 11/29/2030 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns F3806Z-MM-5 . | FFP SA Senior Unsecured Notes ..... |1 .ooveeuiiiiiiiiiiiiiiiiiiiines foreeennns 178,004,999 |.......... 165,178,925
Evergreen basket of USD Fixed Rate PRES & SCHOLARS ST MARY MAGDALEN SR

57629*KB6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiiniiiss foeinnnnnns 41,179,875 |............ 5,275,698 |............ 4,369,641 [11/07/2022 ..... 12/08/2045 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (8,350,210) |........... (3,656,442) | G7228#-AC-4 . INT SER C ...oevvvveereiiiniienncciienees | 1 i 13,625,908 |............ 8,026,083
Evergreen basket of USD Fixed Rate Dunedin Income Growth In Senior

57629*KB6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 35,550,481 |........... 22,806,007 (11/07/2022 ..... 12/08/2045 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, G2867#-AA-5 . [Secured .........coccvverriiiiinnennnens [T e 35,550,481 |........... 22,806,007
Evergreen basket of USD Fixed Rate Argiva PP Financing PLC Guaranteed

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 174,986,912 |........... (4,298,816)........... (5,546,011) [ 11/07/2022 ..... 12/31/2029 ..... CUrrency SWap ......eeeevvcvveenneninins foereennns (35,204,634)|......... (30, 126,408) [ G0566*-AC-3 . [Senior Secured Notes Series 3 ...... |2 ...coovviiviniiiiinnninnnnis Joeeeiinnns 30,995,818 |........... 24,580,397
Evergreen basket of USD Fixed Rate BUK Infrastructure Issuer PLC -

57629*KA8 .......... ABS Bank Loans and Corporate Bonds |2 .....cceveevnveinnveinneinns fooeveninieiiniiiiniiinns fervviinnnns 20,188,350 |.....eeenn. 15,542,235 | 11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1745*-AM-3 . [Senior Note Series B .....ccovvevevvenn [2 coiniviiiiiiiiiiins o 20,188,350 |..euuuns 15,542,235
Evergreen basket of USD Fixed Rate

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 45,931,260 |........... 35,954,016 | 11/07/2022 ..... 12/31/2029 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, GO176@-AA-7 . | ALLIANCE TR PLC ...evvvvvneeiiieennes [ 1 [ 45,931,260 |........... 35,954,016
Evergreen basket of USD Fixed Rate Argiva PP Financing PLC Guaranteed

57629*KA8 .......... ABS Bank Loans and Corporate Bonds [2 .....cceuvvivuviiiniiiniiiennns Joovreiiiiiiiiniiiineiins Joeeviinens 3,771,048 |..oouvnnnns 4,119,363 [11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP wvvvvevnvevnnrernnrennee [oeererennrernreiienes [oreeereeineeineeeeens G0566*-AD-1 . [Senior Secured Notes Series 4 ...... [2 woovieriiiiiiiiiiniiiiniiins fooreenneens 3,771,048 |............ 4,119,363
Evergreen basket of USD Fixed Rate STERIS Corporation Senior Note Ser

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuiiiininiiins foovininiiiiiiiiinenens foneiiinns 26,926,560 |........... 27,283,834 | 11/07/2022 ..... 12/31/2029 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, GBAT2H-AE-T . oo [ 2 e [ 26,926,560 |........... 27,283,834
Evergreen basket of USD Fixed Rate 1887 Company Ltd Senior Secured

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovininnniiiiiiiienens foneiiinns 21,974,720 |........... 21,715,531 | 11/07/2022 ..... 12/31/2029 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G6750%-AE-2 . |Note Series E ........coccvveeriviiinns [ 2 eieiiiiiiiiiiiiiie e 21,974,720 |........... 21,715,531
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior Secured

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 26,936,720 |.....oeenn 26,614,798 (11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, L0808#-AB-3 . |Note Series A ........cocceveerrriiinns [2 eiiiiiiiiiiiiiiee fe 26,936,720 |........... 26,614,798
Evergreen basket of USD Fixed Rate SOUTH STAFFORDSHIRE PLC GBP FAC B

57620*KA8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 56,616,105 |........... 47,000,638 (11/07/2022 ..... 12/31/2029 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G8277@-AF-7 . |LN = ISSUED DEC 2021 ........cccuvvvens [2 eveeiiiiiiiiiiieiiiieeeen [ 56,616,105 |........... 47,000,638
Evergreen basket of USD Fixed Rate QPH Finance Co. Pty. Ltd Gtd Senior

57629%JY8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieinniiins foeinnnnnns 61,834,505 |........... 18,412,610 |........... 12,157,763 | 11/07/2022 ..... 08/14/2029 ..... CUrrency SWap ......oceeeecueeeneennis foeeeiiinnns (3,082,889)........... (3,660,367) [ Q7794#-AF-0 . [SECU ..vevreeeiurineieeiiiiriieeeeiiiines [ 2 ivieieceeiiiiee e feeeeees 21,495,499 |........... 15,818,130
Evergreen basket of USD Fixed Rate Servco Australia Pty Ltd Senior

57620%JY8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiniiins fooninenniciiiiiinenees foneiiinns 31,415,499 |........... 27,974,474 | 11/07/2022 ..... 08/14/2029 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, 08458*-AA-0 . Note Ser ........ccoveeiriiiiiiiiiinnnnns [2 i [ 31,415,499 |........... 27,974,474
Evergreen basket of USD Fixed Rate Coates Group Pty Ltd Senior Note

57629%JY8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinninniiiiiiinneees feneiiinns 24,181,920 |........... 21,031,571 [11/07/2022 ..... 08/14/2029 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, 026008-AD-2 . [Series 2022-D (AUD) .......cevvvvvinnn [2 eiiiiiiiiiiiiineiiee [ 24,181,920 |........... 21,031,571
Evergreen basket of USD Fixed Rate Lilly Japan Financing Go Senior

57629*JX0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiiniiiss foeinnnnnns 48,513,122 |........... 69,916,364 |........... 44,601,711 11/07/2022 ..... 11/15/2049 ..... CUrrency SWap .....eeeeevcveeeeeeiiins foeviiinnnnnns (386,359)|........... 12,715,703 | J3891#-AC-6 . [Note Series C .......ccovvevevevcinnnns [ 1o e 70,302,723 |........... 31,886,008
Evergreen basket of USD Fixed Rate Australian Laboratory Se Senior

57620%JW2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieinniiins foeinnnnnns 65,036,160 |........... 38,822,400 |........... 30,920,116 (11/08/2022 ..... 07/17/2034 ..... CUrrency SWap ......oceeeecueeeneennis foeeeiiinnns (1,612,800)|........... (2,357,670) [ 00846%-AA-4 . |Unsecured Notes ..........ccccccvvviies |2 iiiiiiiiiiiiiiiiiiieeeceis | 40,435,200 |........... 33,277,786
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 |........... 24,643,807 | 11/08/2022 ..... 07/17/2034 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 026008-AF-7 . [Series 2022-F (AUD) ......ccceevvvvvie [2 eviiiiiiiiiiiiiiiiiieen [ 31,091,040 |........... 24,643,807
Evergreen basket of USD Fixed Rate Qantas Airways Limited Senior

57620%JV4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviieininiiins foeinnnnnns 64,370,000 |........... 67,892,480 |........... 57,913,034 | 11/08/2022 ..... 06/25/2031 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,750,000) |........... (2,194,555) | 74726M-A*-0 . [Secured Notes ..........cccccvvriiiiiis |2 coiiiiiiiiiiiiiiiinceciiiees foiieenes 69,642,480 |........... 60,107,589
Evergreen basket of USD Fixed Rate DH Japan Finance SA Senior Note Ser

57629%JU6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiinnniins fooinnnnnns 64,738,386 |........... 83,408,209 |........... 65,710,282 (11/09/2022 ..... 05/11/2032 ..... CUPTenCY SWap ...eeeeveeeeevneeneeniis feeneiiiiinnns 206,386 |............ 7,542,428 |L2289#-AB=7 . [ceeveeeeeiriiieeeeiiiieeceeieeeeeeeen | T o 83,201,823 |........... 58,167,854
Evergreen basket of USD Fixed Rate 0BB Produktion GmbH Senior

57620%JT9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiininniiiss foeinnnnnns 20,044,000 |........... 20,078,000 |........... 13,284,599 | 11/09/2022 ..... 10/14/2040 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (3,424,000)........... (2,975,863) [ A5791*-AA-9 . |Unsecured Notes ..........cccccvvvvnes | 1o | 23,502,000 |........... 16,260,462
Evergreen basket of USD Fixed Rate Scottish Mortgage Invest Senior

57620%JS1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiniiiiins fooinnnnnns 46,466,369 |........... 22,070,969 |........... 18,112,561 | 11/09/2022 ..... 06/04/2038 ..... CUrrency SWap ......oceeeecueeeneennis foeeeiiinnns (7,828,551) |........... (3,990,095) | G7895%-AE-6 . [Note Ser ...........cccvververiiiiinnnns |1 oo o 29,899,520 |........... 22,102,656
Evergreen basket of USD Fixed Rate

57629%JS1 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevvevvnvvinniiinnennns fooeveiiniiiiniiiiniiinns foreiiinnnns 22,801,109 |.....eeenns 18,622,384 [11/09/2022 ..... 06/04/2038 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 66260#-AA-9 . [ MORhomes plc Senior Secured Notes [2 ....cveevuvvieiviiiiviinnniinns Joveeennnns 22,801,109 |....uveenns 18,622,384
Evergreen basket of USD Fixed Rate WestConnex Finance Compa Senior

57629*JR3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiinnniins fooinnnnnns 39,645,360 |........... 46,303,920 |........... 30,236,867 (11/09/2022 ..... 06/15/2041 ..... CUPrency SWap ....eeeeevvvveeeeeeiiins foeeiiiinnnnns (820,080) |....vvveene (1,064,731)| Q9609*-AD-0 . [Secured Notes .........cccceevvvvuveenns [2 cviiiiiiiiiiiiiiiii foes 47,124,000 |........... 31,301,598
Evergreen basket of USD Fixed Rate

57629%J05 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvivviiininiiins fooiinnnnnns 48,891,238 |........... 48,654,851 |........... 47,122,174 | 11/09/2022 ..... 11/30/2027 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (8,162,689)|........... (7,442,353) | G2735%-AA-9 . [Great Rolling Stock Co PLC/The ... |2 .eccvviiiiiiiiiiiiiieiiiiines foniiieees 56,817,540 |........... 54,564,527
Evergreen basket of USD Fixed Rate Great Rolling Stock Comp Senior

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvieiiiiiiinns foonnnnnns 285,134,370 [..oeeeeennnns 398,701 |...ceuneens 9,058,612 [11/10/2022 ..... 10/31/2034 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (46,941,799)|.......... (31,872,496) | G26868-AB-4 . [Secured .........coooovvuvieiieiiiiiinns [ 2 ceiiiiiieeeeieeee e [ 47,340,500 |........... 40,931,108
Evergreen basket of USD Fixed Rate Anno 2017 Joint Holding Senior

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 23,627,043 |........... 22,185,252 | 11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 00183F-AA-3 . [SecUred .........covcuvverrreriinninnnnnns [ 2 eviiiiiiiiiiiieeciiiieeeen fee 23,627,043 |........... 22,185,252
Evergreen basket of USD Fixed Rate Dudgeon Offshore Wind Lt Senior

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 12,279,527 |........... 11,722,797 | 11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G2854#-AA-0 . [Secured Notes .........cccoovvvvvenennns [T oo e 12,279,527 |........... 11,722,797
Evergreen basket of USD Fixed Rate Eruca Investments Limite Senior

57620%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuiiiiiiiiiins foovnninnnciiiiiiienens feneiiinns 53,728,617 |........... 48,399,021 | 11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vveeeeeeeeunereeenniins foeriiiininneeiiiiienes o, X2313#-AA-6 . [Secured Notes .......ccoovvvvveiiiinins |2 iiiiiiiiiiiciciieeeecs [ 53,728,617 |........... 48,399,021
Evergreen basket of USD Fixed Rate Beacon Finco S.a.r.| Senior Secured

57629%KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuviiiiiiiiins foovinennniiiiiiinenens foneiiinns 26,492,960 |........... 24,021,860 (11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vveeveeeecveereeenniins foeriiiiniieeeiiiiinees o, L0808#-AG-2 . |Note Series F ........coocovveeriiiiiins [ 2 eieiiiiiiiiiiniie e 26,492,960 |........... 24,021,860
Evergreen basket of USD Fixed Rate Peabody Trust Senior Secured Notes

57629*KP5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoiieiveeiiiiiiiins |ovinnnnniiiiiiiiinnenss |oveiinnns 127,878,442 |.......... 100, 131,324 | 11/10/2022 ..... 10/31/2034 ..... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians G6954#-AD-4 . |...eeirreieeiiiiiiiieeeeeiiieeeeeeeiieeees [ 1o e, 127,878,442 |.......... 100,131,324
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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

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 189,332,355 |........... (6,593,600)........... (8,015,746)| 11/14/2022 ..... 12/12/2027 ... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (33,721,040) .......... (30,782,052) | G34618-AA-5 . [VIVID Housing Limited ............... L U R 27,127,440 |........... 22,766,306
Evergreen basket of USD Fixed Rate Newlon Housing Trust Senior Secured

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 46,153,930 |........... 37,558, 144 | 11/14/2022 ..... 12/12/2027 ... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, GB462%-AA=9 . e 2 e [ 46,153,930 |........... 37,558, 144
Evergreen basket of USD Fixed Rate University of West Londo Senior

57629*KNO ... ABS Bank Loans and Corporate Bonds ..27,700,199 |...........23,813,802 [11/14/2022 ..... 12/12/2027 ... Currency Swap G9302#-AB-1 . [Secured .... 1. ...27,700,199 ...23,813,802
Evergreen basket of USD Fixed Rate Severn Tren

57629*KNO .......... ABS Bank Loans and Corporate Bonds |2 ........cccooviiiviiiiiniiins foovinennnciiiiiiienees feniiinns 94,623,359 |........... 88,232,170 (11/14/2022 ..... 12/12/2027 ... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, G8056%-AB-5 . |Note Ser ..........ccccciiiiiiiiinnnnnn. 2 e [ 94,623,359 |........... 88,232,170
Evergreen basket of USD Fixed Rate Peel Ports PP Finance Lt Senior

57629*KNO ... ABS Bank Loans and Corporate Bonds ..20,878,120 |...........20,803,832 [11/14/2022 ..... 12/12/2027 ... Currency Swap G6970*-AJ-5 . [Secured .... 2. ...20,878,120 ...20,803,832
Evergreen basket of USD Fixed Rate liorkspace

57629*KNO ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 25,217,360 |........... 25,315,788 | 11/14/2022 ..... 12/12/2027 ... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, GI7B6#-AE-4 . |eeeerreeieeeeeiiie e 2 e [ 25,217,360 |........... 25,315,788
Evergreen basket of USD Fixed Rate National Express Group P Senior

57629*KNO .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovvviuiieiiiiiis |oovininiinciiiiiiinnns o 116,321,477 |......... 109,114,865 | 11/14/2022 ..... 12/12/2027 ... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis 636012-A8-5 . |Note Series A .......oooccveeveviiiiis [4 i [ 116,321,477 |......... 109, 114,865
Evergreen basket of USD Fixed Rate University of Brighton Senior

57620%LF6 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivieenninies |oevinns 201,791,705 |........... (6,600,807)|.......c.. (3,319,279) | 11/14/2022 ..... 07/31/2039 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (37,091, 711) |- (24,980,048) | G9288#-AA-1 . [Secured .........ooevvviiuurininniiinnns 2 e [ 30,490,904 |........... 21,660,769
Evergreen basket of USD Fixed Rate

57629*LF6 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevveevnviinnviinnennnns fooeveiiniiiiniiiiniiinns foveviinnnns 70,833,907 |eeuernnns 62,819,014 | 11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (8408#-AA-8 . [St. James's Oncology Sr Note ...... T s [oreein 70,833,907 |..euvnennns 62,819,014
Evergreen basket of USD Fixed Rate

57629*LF6 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevvevvnveinniiinnennns fooeveiiniiiiniiiiniiinns feveviinnns 24,711,272 |.eeennen 22,692,120 [11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP wvvvvevnnvernerennnrennee [oeeeereninreiineeiienes [oreenereeineeieeeeeens (3296*-AA-8 . | FCC Energy Limited Senior Secured [2 ....ovvevnvereiviiinviinnniinns Joveeennnns 24,711,272 |oeeunnns 22,692,120
Evergreen basket of USD Fixed Rate GIP 111 Jupiter LTD Senior Secured

57629*LF6 .......... |ABS Bank Loans and Corporate Bonds ..36,680,201 |........... 33,827,061 [11/14/2022 ..... 07/31/2039 ..... Currency Swap G3426#-AB-5 . |Notes ... ...36,680,201 ...33,827,051
Evergreen basket of USD Fixed Rate BIIF Bidco

57620%LF6 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 36,112,326 |........... 30,977,315 | 11/14/2022 ..... 07/31/2039 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G1093*-AC-3 . Notes .....oeeviiuriiiiiiiiiiiiiiniiiiins [ 2 i [ 36,112,326 |........... 30,977,315
Evergreen basket of USD Fixed Rate Last Mile Infrastructure Senior

57629*LF6 .... . |ABS Bank Loans and Corporate Bonds 8,087,185 |... ....6,669,330 [11/14/2022 ..... 07/31/2039 ..... Currency Swap G5383*-AA-7 . [Secured Notes (Delayed Tranche) .... |2 . ....8,087,185 .... 6,669,330
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured

576205LF6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiniiiiis Joovinnnininiiiiiiinees foeeiiiinns 5,785,232 |...cuveunnn 3,444,752 | 11/14/2022 ..... 07/31/2039 ..... (O Ty R FO O N G2711%-AB-5 . Notes .........cccvvriiriiiiiiiiieiiinnns T [ 5,785,232 |....cuuuuees 3,444,752
Evergreen basket of USD Fixed Rate Shurgard Luxembourg Sarl Gtd Senio

57629%LE9 ... ABS Bank Loans and Corporate Bonds ...(13,893,4%)|......... (13,069,748) [ 11/14/2022 ..... 10/30/2027 ... Currency Swap L8367#-AE-3 . |Note .. . ... 13,447,200 ... 13,966,219
Evergreen basket of USD Fixed Rate Dyson

57629%LE9 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 23,140,320 |....oveeenn 24,524,505 | 11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G294AB-AG-4 . Note .......ooviiiiiiiiiiiiiiiiiees L U R 23,140,320 |....oeeennn 24,524,505
Evergreen basket of USD Fixed Rate Jones Lang LaSalle Finan Gtd Senior

57629%LE9 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 13,425,600 |........... 13,842,338 [ 11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 48021P-A%-9 . Note ....oeoiiiiiiiiiiiiiiiiiieeeiiens [ 2 i [ 13,425,600 |........... 13,842,338
Evergreen basket of USD Fixed Rate

57629*LE9 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevvevvnvvinniiinnennns fooeveiiniiiiniiiiniiinns foreiiinnnns 65,238,650 |........... 64,325,719 [11/14/2022 ..... 10/30/2027 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G7996#-AA-8 . | Segro Plc Senior Unsecure .......... T s [oreein 65,238,650 |........... 64,325,719
Evergreen basket of USD Fixed Rate Budapest Airport Zrt. Tranche 2

57629%LE9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccovviiviiiiiiiiins foonininniiiiiiiinenens feneiiinns 14,281,492 |........... 14,902,249 | 11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, X0B27*-AA-3 . [Origi woevvviiriiiiiiiiiiiiiee e 2 e [ 14,281,492 |........... 14,902,249
Evergreen basket of USD Fixed Rate Airport Hungary Krt. Tranche 2

57629%LE9 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 21,855,307 |........... 22,805,266 | 11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, X0032#-AA-4 . [Origi wooovviiriiiiiiiiiiiiee e 2 e [ 21,855,307 |........... 22,805,266
Evergreen basket of USD Fixed Rate Bidcorp Foodservice Inte Senior

57629*LE9 .......... ABS Bank Loans and Corporate Bonds [2 .....cceuvvevunviinniiiiniennns Joonreiiiiiiiiiiiiineiins Jovieeeinens 4,436,800 |............ 4,595,550 | 11/14/2022 ..... 10/30/2027 ..... CUPTENCY SWAP wvvvvernvernnrennnrennne [oerrerenneennneiienes [eeeeereeineeieeeeeees G1267*-AA-7 . [Unsecured Notes ........ccoeeeuuvernnnns 2 e e 4,436,800 |............ 4,595,550
Evergreen basket of USD Fixed Rate ASR Media and Sponsorshi Senior

57629%LE9 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 22,396,500 |......ec... 27,131,791 [11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, T01498-AA-7 . [Secured Notes ..........cccccoevurnnnnns 2 e [ 22,396,500 |........... 27,131,791
Evergreen basket of USD Fixed Rate Network Homes Limited Senior

57620%LD1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiinniniiiiss fooinnnnnns 53,114,700 |........... 50,525,000 |........... 38,641,274 | 11/07/2022 ..... 01/15/2049 ..... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (10,088,000)|........... (3,222,723)| G6428#-AD-2 . [Secured Notes ............cccccevvunns L F 60,583,000 |[........... 41,863,997
Evergreen basket of USD Fixed Rate

57620%LD1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniiins fooviiiininiiiiiiennens feneiiiiiinns 250,500 |..vvevreeinnnns 165,593 | 11/07/2022 ..... 01/15/2049 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G1128%-AC-2 . | BIRMINGHAM ARPT FIN PLC SR NT ..... 2 e [ 250,500 |.oevvieeienns 165,593
Evergreen basket of USD Fixed Rate Rock Rail Southwestern p Senior

57629%LC3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 150,560,469 |........... 69,274,646 |........... 67,332,000 (11/15/2022 ..... 12/31/2047 ... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (22,759,441)|........... (8,697,559) [ G7612Y-MM-2 . [Secured .........ccvverriiiiuinnnnnnnnne 2 e [ 92,034,087 |........... 76,029,559
Evergreen basket of USD Fixed Rate Enfinium Holding Limited Senior

57629%LC3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 74,524,310 |....ooeeen 50,670,869 [11/15/2022 ..... 12/31/2047 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, PPE94P-1B-0 . [Secured Notes ...........cccoevuveenns 2 e [ 74,524,310 |........... 50,670,869
Evergreen basket of USD Fixed Rate Akiem Holding SAS Green Senior

57629%LB5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivviiiniiiins foeinnnnnns 23,217,790 |.ocvveeens 23,626,380 |........... 15,501,071 | 11/16/2022 ..... 04/13/2041 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (3,125,040) |........... (2,870,215) [F1000#-MN-5 . [Notes Series B ..........ccccceevruunns 2 e [ 26,751,420 |........... 18,371,286
Evergreen basket of USD Fixed Rate Henderson International Senior

57620%LA7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiniiies fooinnnnnns 26,465,280 |........... 25,049,600 |........... 19,485,954 | 11/16/2022 ..... 04/30/2044 ..... CUrrency SWap ......eeeeeecvveeneeenins foeeeiinnns (3,573,760) ........... (3,253,882) | G4460%-AB-4 . [Unsecured Notes ...............ccccuuees L U R 28,623,360 |........... 22,739,836
Evergreen basket of USD Fixed Rate Via Solutions Nord GmbH Senior

57629*KZ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvviiiiiiiinns foonnnnnns 219,802,238 |........... (1,968,836)|........... (5,258,559) | 11/16/2022 ..... 08/31/2043 ..... CUrrency SWap ......oooeevcvvveneeniiins foereennns (29,391,913)......... (29,376,080) [ EK4615-40-8 . [Secured .........ccceverrrriiuurinnnnnnnns L U R 27,423,077 | 24,117,521
Evergreen basket of USD Fixed Rate DirectRoute (Tuam) Limit Senior

57629*KZ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoiicvriiiiiiiis |oovinnniniiiiiiiininees foveiiinnns 24,794,682 |........... 23,111,195 | 11/16/2022 ..... 08/31/2043 ..... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians 25461C-AA-0 . [Secured .........ccceveiiiiiiiiiiiiinns 2 e i 24,794,682 |........... 23,111,195
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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 Gorey To Enniscorthy M11 Senior

57629*KZ3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 40,410,591 |........... 37,544,792 | 11/16/2022 ..... 08/31/2043 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 382879-AA-2 . [SeCUred ......ccovvuriiiriiiiiiiineens 2 e [ 40,410,591 |........... 37,544,792
Evergreen basket of USD Fixed Rate

57629*KZ3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 30,511,377 |........... 31,154,589 | 11/16/2022 ..... 08/31/2043 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 999IDM-ON-6 . | ITEMOSA 3.40% ...ooovvvnvieeeiiiinnns 2 e [ 30,511,377 | 31,154,589
Evergreen basket of USD Fixed Rate P/F Eystur-og Sandoyartu Senior

57629*KZ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 58,819,872 |........... 58,234,524 | 11/16/2022 ..... 08/31/2043 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, K7784%-AA-3 . [Secured .........cccceeereeiiuniennnnnnns L U R 58,819,872 |........... 58,234,524
Evergreen basket of USD Fixed Rate

57629%KZ3 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevnvvinnieinnennns fooeveiiniiiiniiiiniiinns fevvviinnnns 44,972,070 |........... 39,348,284 | 11/16/2022 ..... 08/31/2043 ..... CUPTENCY SWAP wvvevevnvernerennnrennne [reererennreinreiienes [oreeeeeeinneineeaeens B7000#-AB-5 . |Puratos NV Senior Note Series B .. [2 .icoverrvviieiiiiiiviinnniinns Joveeeinnns 44,972,070 |..cuvnnns 39,348,284
Evergreen basket of USD Fixed Rate

57629*KZ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Jooviniiiieiiiiiiiinees foeeiiiinns 5,459,090 |........e... 5,048,210 (11/16/2022 ..... 08/31/2043 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, U74079-AR-2 . |Netflix Inc-SENIOR UNSECURED ...... T [ 5,459,090 |............ 5,948,210
Evergreen basket of USD Fixed Rate Channel Link Enterprises Senior

57629%KY6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 123,383,920 |.......... 107,846,222 |........... 87,487,413 (11/16/2022 ..... 06/30/2050 ..... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (16,485,360)|......... (17,519,038) [ G2044*-AA-5 . [Secured .........ccceverrrriiuurinnnnnnnns 2 s [ 124,331,582 |......... 105,006,451
Evergreen basket of USD Fixed Rate

57629*KX8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 150,220,554 |........... 25,836,052 |........... 24,285,505 | 11/16/2022 ..... 12/31/2027 ... CUrrency SWap ......eeeevecvveeeeeninins foeveennns (20,252, 171) |- (20,309,712)| B95508-AA-9 . [Umicore SA Senior Note Ser ......... 2 e [ 46,088,223 |........... 44,595,217
Evergreen basket of USD Fixed Rate Genuine Parts Company Senior Note

57629*KX8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvuvieiniiiis fooviinineinciiiiiiennns o 100,485,300 |........... 99,145,123 | 11/16/2022 ..... 12/31/2027 ... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis 372460-D8-1 . [Ser ..vvveiieiiiiiiiee e 2 e [ 100,485,300 |........... 99,145,123
Evergreen basket of USD Fixed Rate AMETEK, Inc. Senior Secured Series

57629*KX8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 22,185,150 |....uveens 22,197,258 | 11/16/2022 ..... 12/31/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 031100-N¥=7 . T wevieiieiiiiiiiee e 2 e [ 22,185,150 |........... 22,197,258
Evergreen basket of USD Fixed Rate

57629%KW0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 131,569,310 |........... 50,782,380 |........... 55,782,513 | 11/17/2022 ..... 06/27/2026 ..... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (18,273,870) [.......... (18,541,384)| G2037*-AE-6 . [ Chanel Ltd EURO SR NT SER A ........ L U R 69,056,250 |........... 74,323,897
Evergreen basket of USD Fixed Rate Danish Crown A/S Senior Unsecured

57629%KW0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 40,226,400 |........... 42,003,740 | 11/17/2022 ..... 06/27/2026 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, K21628-AG-1 . Note .....oooviiiuiiiiiiiiiiiiiiieciiins 2 e [ 40,226,400 |........... 42,003,740
Evergreen basket of USD Fixed Rate Croda International plc Senior Note

57629%KW0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 16,557,000 |........... 17,435,215 11/17/2022 ..... 06/27/2026 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, 227047-A8-6 . [SBr ...vvvveieiiiiiiiie e L U R 16,557,000 |........... 17,435,215
Evergreen basket of USD Fixed Rate Kingspan Securities 2017 Gtd Senior

57629%KW0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 16,499,979 |........... 15,549,281 [ 11/17/2022 ..... 06/27/2026 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G5264#-AV-1 . Note .....ocovviiumiiiiiiiiiiiiineeeiins 2 e [ 16,499,979 |........... 15,549,281
Evergreen basket of USD Fixed Rate TanQuid GmbH & Co. KG Senior

57629%KV2 .... ABS Bank Loans and Corporate Bonds |2 .. .. (5,796,174) ........... (4,717,598) | 11/18/2022 ..... 11/30/2026 ..... Currency Swap Secured ... 1. ...27,621,959 ... 29,238,623
Evergreen basket of USD Fixed Rate

57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 38,480,130 |........... 40,633,5% |11/18/2022 ..... 11/30/2026 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, 031100-H@-2 . | AMETEK, Inc. Senior Note ........... 2 e [ 38,480,130 |........... 40,633,5%
Evergreen basket of USD Fixed Rate Kingspan Group PLC Gtd Senior Note

57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 43,211,840 |........... 46,688,529 | 11/18/2022 ..... 11/30/2026 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G5264#-AS-8 . |eeeurriiieeieiiie e 2 e [ 43,211,840 |........... 46,688,529
Evergreen basket of USD Fixed Rate Sodiaal International S. Senior

57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 38,781,250 |........... 41,790,195 | 11/18/2022 ..... 11/30/2026 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 83379Z-MM-0 . Note .......coviiiiiiiiiiiiiiiie s 2 e [ 38,781,250 |........... 41,790,195
Evergreen basket of USD Fixed Rate

57629%KV2 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevveevnvvinnieinnennnns fooeveiinieiiiiiiinninns forriinnnns 11,380,720 |........... 12,035,698 |11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns B95508-AC-5 . |Umicore SA Senior Note Series A ... [2 ceovreriiviiiiiiiiiiiiiiniins Joveeeiins 11,380,720 |.....ccun... 12,035,698
Evergreen basket of USD Fixed Rate Electrocomponents plc Senior Notes

57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiniiiis Joovinnniieiiiiiiienees foeeiiiinns 9,436,780 |............ 9,936,160 (11/18/2022 ..... 11/30/2026 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 285205-B*-1 . [Series A ....cccceeeiiiiiiiiiiiiiiiiinns 2 e [ 9,436,780 |............ 9,936, 160
Evergreen basket of USD Fixed Rate

57620%KV2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 83,898,000 |........... 87,273,918 (11/18/2022 ..... 11/30/2026 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, N3584#-AA-7 . | GLOBAL TIP FIN B V EUR FAC B LN .. [2 ..eovvrriiiiiiiieiiiiiiienen feeees 83,898,000 [........... 87,273,918

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 .......ccccooeiiiiiiiiiiiiiis fooviiieeeieiiiieeees feeeeeies 18,753,386 |........... 20,276,418 [11/18/2022 ..... 11/30/2026 ..... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e 81809#-MN-6 . [Facility ......ccoevreeiiiiiiiiieiiis T e [ 18,753,386 |........... 20,276,418
Evergreen basket of USD Fixed Rate Covent Garden Group Holdings

57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeoiiiiiiicininiiins Jooviinnes 85,151,655 |........... (7,080,201)|........... (7,314,587)( 11/18/2022 ..... 12/16/2026 ..... CUPTency SWap ......ccoeecceemeeerrnins foereeunes (11,018,700)|.......... (10,624,722)| G24798-AB-5 . [Limited Senior Note Series B ....... T e [ 3,938,499 |.......c... 3,310,135
Evergreen basket of USD Fixed Rate Cadogan Estates Ltd Gtd Senior Note

57629*KU4 ... ABS Bank Loans and Corporate Bonds |2 .. ..12,966,660 |... ..10,912,152 | 11/18/2022 ..... 12/16/2026 ..... Currency Swap G1744#-AS-7 . ... 12,966,660 ...10,912,152
Evergreen basket of USD Fixed Rate

57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooeiiiiiiiiiiiiiis Jooviniieiieiiiiieeees feeeeeies 14,767,210 |........... 13,525,086 |11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e 40637C-C*-9 . | HALMA PLC GBP SER G SR NT .......... 2 e e 14,767,210 |........... 13,525,086
Evergreen basket of USD Fixed Rate Croda International plc Senior Note

57629*KU4 ... ABS Bank Loans and Corporate Bonds |2 .. ..31,383,250 |...........31,476,183 [11/18/2022 ..... 12/16/2026 ..... Currency Swap 227047-B*-7 . [Ser ... 1 .. ...31,383,250 ...31,476,183
Evergreen basket of USD Fixed Rate Covent Garden

57629*KU4 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiee e feeeeeiis 33,744,600 |........... 35,248,623 | 11/18/2022 ..... 12/16/2026 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e G24798-AC-3 . [Note Ser ........ccccceiiiiiiiiiiineennne T e [ 33,744,600 |........... 35,248,623
Evergreen basket of USD Fixed Rate Australian Pacific Airpo Gtd Senior

57629%T7 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooeiiiiiieeniiiiins fooviinnns 50,040,690 |........... 51,831,810 |........... 33,327,951 | 11/21/2022 ..... 12/04/2044 ... CUFTENCY SWAP ..evvveeeeraiiiiieaeseis [eeeeriiiinens 516,810 |....ceuveeees (782,403)| Q0832*-AK-2 . [Secured Note Series 2019D ........... 2 e e 51,315,000 |........... 34,110,354
Evergreen basket of USD Fixed Rate Westrac Pty Ltd Senior Unsecured

57629*KS9 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoviiiiiieeniniiins foeviinnens 46,391,010 |........... 48,905,353 |........... 44,073,437 | 11/22/2022 ..... 07/07/2030 ..... CUPTENCY SWAP ..evvveeeereiiiiieaeieis [eeeereiiinnes 718,384 | 235,189 | Q9749#-AN-5 . [Notes ........coccvumrerriiiinninnniiiis [ 2 i feee 48,186,969 |........... 43,838,248
Evergreen basket of USD Fixed Rate Registry Finance Pty Ltd Gtd Senior

57629*KR1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeeiiiiinnieniiis |ooiiinnnss 14,696,148 |........... 15,993,125 |........... 11,152,403 | 11/22/2022 ..... 03/15/2052 ..... CUIrency SWap .......ooooccceeeeeeieees foveiiiiiinnas 136,524 |............... 430,740 |080598-AC-7 . |Secured Note Series C ................ 1o |, 15,856,601 |........... 10,721,663
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Components of the Replication (Synthetic Asset) Transactions
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Evergreen basket of USD Fixed Rate Cottsway Housing Associa Senior
57629*KQ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiinns foonnnnnns 251,066,369 |........... 66,066,368 |........... 59,414,562 | 11/22/2022 ..... 10/31/2049 ..... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (32,941,632)|........... (2,245,810) [ G2451Z-M-4 . [Secured Notes ..........cccecuvveernnnns L U R 99,008,000 [........... 61,660,372
Evergreen basket of USD Fixed Rate Curo Places Ltd. Senior Secured
57629*KQ3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 87,243,000 |........... 50,763,551 | 11/22/2022 ..... 10/31/2049 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G2711%-AC-3 . |Note Series C ........cccceevrriiunnnnns L U R 87,243,000 |........... 50,763,551
Evergreen basket of USD Fixed Rate Eastlands Arena Limited Senior
57629*KQ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 90,567,936 |........... 70,036,636 [11/22/2022 ..... 10/31/2049 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, 630298-AA-0 . [Secured Notes ...........ccccevuunnnnns 2 e [ 90,567,936 |........... 70,036,636
Evergreen basket of USD Fixed Rate Cubitt Global LLC Senior Secured
57629*KQ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Joeviniiineiiiiiiiennes foeeiiiinns 4,461,134 |............ 4,907,029 (11/22/2022 ..... 10/31/2049 ..... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis 22982*-AA-4 . Notes .........cccviiiiiiiiiiiiiicis [ KRR 4,461,134 |............ 4,907,029
Evergreen basket of USD Fixed Rate Two Rivers Housing Senior Secured
57620%LH2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiiniiins fooinnnnnns 94,480,000 |........... 41,632,000 |........... 26,726,647 [11/23/2022 ..... 09/17/2050 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (13,048,000) |............ 1,549,042 [G9143#-AB-4 . [Note Series B .........cccccovviuunnnnns 2 e [ 54,680,000 |........... 25,177,605
Evergreen basket of USD Fixed Rate Two Rivers Housing Senior Secured
57620%LH2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 45,798,437 |.....oeeen 22,210,782 | 11/23/2022 ... 09/17/2050 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G9143#-AA-6 . Notes .........cccoiiiiiiiiiiiiiiiiiinnns 2 e [ 45,798,437 |...oveeennn 22,210,782
Evergreen basket of USD Fixed Rate Plus Dane Housing Limite Senior
57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiininiiins foeinnnnnns 17,724,000 |........... 14,764,500 |........... 11,322,467 (11/23/2022 ..... 11/01/2052 ... CUrrency SWap ......eeeeeecuveeeeennins feeeeiiinnns (2,437,500 ......cvveenns 387,421 | G7150%-AA-4 . [Secured Notes .............cccccoevunns L U R 17,202,000 |........... 10,935,046
PCRED |1 HOLDING | LLC, PCRED I1
HOLDING | OFFSHORE LP and PCRED |1
Evergreen basket of USD Fixed Rate HOLDCO ARGUS S.A R.L.,-Term Loan
57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiiiiiis Jooviniiiieiiiiiiiinees foeeiiiinns 5,631,459 |............ 6,259,347 | 11/23/2022 ..... 11/01/2052 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 69324Z-M0-6 . [Series 2022-2 ........ccceeiiiiiininnns T [ 5,631,459 |............ 6,259,347
Evergreen basket of USD Fixed Rate University of East Angli Senior
57620%MG3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviienniiins |oeninnns 266,301,713 |........... 10,010,009 |........... 21,845,514 | 11/23/2022 ... 06/30/2046 ..... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (36,802,811)]......... (11,001,968) | G92888-AC-9 . [Secured ...........ccccveereeiiiunnennens L U R 46,812,820 |........... 32,847,482
Evergreen basket of USD Fixed Rate Rock Rail East Anglia pl Senior
57620%MG3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 47,694,954 |........... 38,351,005 | 11/23/2022 ..... 06/30/2046 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G7611%-AA-7 . [SecUred .........cccuvverreeiiunrennnnnnns 2 e [ 47,694,954 |........... 38,351,005
Evergreen basket of USD Fixed Rate Oxford Brookes Universit Senior
57629"MG3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 37,255,120 |....eveeens 28,708,194 (11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, (68538-AE-6 . |Note Series E ........cccceriiiinnns 2 e [ 37,255,120 |...oveeennn 28,708,194
Evergreen basket of USD Fixed Rate Cross London Trains Limi Senior
57629"MG3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 95,275,075 |........... 67,702,642 (11/23/2022 ..... 06/30/2046 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G2564*-AA-5 . [Secured Notes ...........ccccceccuveenens 2 e [ 95,275,075 |........... 67,702,642
Evergreen basket of USD Fixed Rate Viridor Energy Group Lim Senior
57629%MG3 ... ABS Bank Loans and Corporate Bonds ..60,019,405 |...........42,778,541 11/23/2022 ..... 06/30/2046 ..... Currency Swap G9369*-AA-7 . [Secured Note ... 2. ...60,019,405 ...42,778,541
Evergreen basket of USD Fixed Rate Curo Places Ltd.
57620%MG3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvviviiiiniiiins foovivinnnnniiiiiininens feneiiiiinnns 800,669 |............... 482,265 | 11/23/2022 ..... 06/30/2046 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G2711%-AA=7 . Notes .......oovviuvviiiiiiiiiiiiieeiiins | U FE 800,669 |............... 482,265
Evergreen basket of USD Fixed Rate Tottenham Hotspur Limite Senior
57620%F5 ... ABS Bank Loans and Corporate Bonds 53,370,000 ... ..49,149,000 |........... 38,195,510 [11/25/2022 ..... 01/15/2050 ..... Currency Swap ...(1,382,711)| G9000#-AD-2 . ([Secured Note Series D ... ...56,263,500 ...39,578,221
Evergreen basket of USD Fixed Rate Registry Finance Pty Ltd
57620*ME8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiviiiiiniiniiiss fooinnnnnns 13,285,912 |........... 14,465,501 |........... 10,035,363 | 11/25/2022 ..... 03/15/2047 ... CUrrency SWap .....eeeeeeecveeenennnnns fevnevninnnnn... 44,059 [, (19,326)| 080598-AB-9 . [Secured Note Series B ..........ccocee |1 coiiiiiiiiiiiiiiiiiiiins i 14,421,442 |........... 10,054,689
Evergreen basket of USD Fixed Rate
57629*1D0 ... ABS Bank Loans and Corporate Bonds ....301,140,654 |..........(42,558,621)..........(41,563,872) [ 11/25/2022 ..... 12/31/2038 ..... Currency Swap .... (55,101,620)| 999IDM-TP-6 . [ ITEPESA 3.34% . 2. ...13,068,411 ... 13,537,748
Evergreen basket of USD Fixed Rate SIKUKI NUUK HAR
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 26,094,714 |........... 26,077,239 | 11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, KBB0B*~AA-3 . |-eeerreiieeieiiiiie e L F 26,094,714 |........... 26,077,239
Evergreen basket of USD Fixed Rate Roadster Finance DAC Senior Secured
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 73,020,562 |........... 68,052,104 (11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G7605#-AD-5 . Notes .........ccccriiiiiiiiiiiiiiiinnns 2 e [ 73,020,562 |........... 68,052, 104
Evergreen basket of USD Fixed Rate Akiem Holding SAS Senior Secured
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 43,667,456 |........... 39,521,418 | 11/25/2022 ... 12/31/2038 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, F1000#-AA-6 . [Notes (Amortizing) .................... 2 e [ 43,667,456 |........... 39,521,418
Evergreen basket of USD Fixed Rate Linia Nou Tram Dos S.A. EUR Term
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 30,174,257 |....oveeeen 28,979,180 [11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, E7134#-AA-3 . JL0AN ..eeeviiiiiiiiiiiie e 2 e [ 30,174,257 |........... 28,979,180
Evergreen basket of USD Fixed Rate
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccovviiviiiiiiiiins foonininniiiiiiiinenens feneiiinns 37,916,800 |........... 38,096,430 | 11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, E2R15T-AB-7 . |Bothwell Spain SA-SECURED .......... 2 e [ 37,916,800 |........... 38,096,430
Evergreen basket of USD Fixed Rate
57629*1D0 ... ABS Bank Loans and Corporate Bonds ..19,383,714 |........... 19,375,332 [11/25/2022 ..... 12/31/2038 ..... Currency Swap L0527#-AA-5 . |BEIP S.a.r.| - EUR Term Loan ...... 2. ...19,383,714 .. 19,375,332
Evergreen basket of USD Fixed Rate
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 41,806,399 |........... 36,740,325 | 11/25/2022 ... 12/31/2038 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, E8417U-AA-6 . | Renovables Atlasol SA-SECURED ..... 2 e [ 41,806,399 |........... 36,740,325
Evergreen basket of USD Fixed Rate Dunkerque LNG Holding SA Senior
57629*\D0 ... ABS Bank Loans and Corporate Bonds .. 27,925,418 |... ...27,918,954 [11/25/2022 ..... 12/31/2038 ..... Currency Swap F2838H-AA-8 . [Secured Notes .. ... 27,925,418 .. 27,918,954
Evergreen basket of USD Fixed Rate (2 Devel oppemen
57629%MD0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 35,224,000 |........... 37,139,584 | 11/25/2022 ... 12/31/2038 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, F20008-AB-4 . Notes .........ccovereeriiiinninniiiiins [ 2 i [ 35,224,000 |........... 37,139,584
Evergreen basket of USD Fixed Rate BEIP S.a.r.| - 2022 EUR Fixed
57629*MDO ... ABS Bank Loans and Corporate Bonds ..24,008,467 |... ...26,936,897 [11/25/2022 ..... 12/31/2038 ..... Currency Swap L0527#-AB-3 . [Senior Term Loan . 2. ...24,008,467 ..26,936,897
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 .......ccccoooiiiiiiiiiiiiiis Jooviiiineiieiiiieeees feeeeiiis 25,974,742 |........... 28,432,122 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP -.vveeeeeeiiinreereeinn fereeiieie e eeiiiees foeeeee i X52212-AA-9 . [Facility A ..ccooeeeiiiiiiiiiies 2 e e 25,974,742 |........... 28,432,122
Evergreen basket of USD Fixed Rate MDN Senior Holding, S.A. Capex
57629*MD0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeeiiiceeiiiiiiiis |ooiiiiiiesiiiiiiiieees foeeeiiies 17,373,120 |........... 18,030,807 | 11/25/2022 ..... 12/31/2038 ..... CUMTENCY SWAP ...eveeeriiiiinreeiiiiiie |oeeiiiiiiiessseiiiiies foreieiiiiiiiiee s X52212-AB-7 . [Facility Note .........ccccererrennns 2 e o 17,373,120 |........... 18,030,807
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Evergreen basket of USD Fixed Rate Nor thwestern Hydro Acqui Senior

57620%MC2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiinniniiins fooinnnnnns 69,616,475 |........... 72,479,220 |....oveenn 62,978,225 | 11/25/2022 ..... 12/31/2036 ..... CUrrency SWap ......eeeeevecvveeeeenines feveeiiinnns 2,617,745 ..o 401,540 |66815P-AB-6 . [Secured Notes ...........ccccovvvenenns [2 cvviiiiiiiiiiiiiiiiiin e 69,861,475 |........... 62,576,685
Evergreen basket of USD Fixed Rate Lilly Japan Financing Go Senior

57620%B4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiiniiiss foeinnnnnns 11,580,492 |........... 15,512,061 |........... 11,128,996 | 11/25/2022 ..... 11/15/2034 ..... CUPTenCY SWap ...eveeeeeeeeuveereeniis feeeeiiiiinnns 47192 | 1,564,444 |J3891#-AB-8 . Note Series B .......ccccevvvvvveennns | 1o s 15,064,869 |............ 9,564,552
Evergreen basket of USD Fixed Rate ALS Canada Limited Senior Unsecured

57620%MA6 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiininiiins foeinnnnnns 29,864,118 |........... 31,914,083 |........... 27,536,902 | 11/29/2022 ... 11/25/2030 ... CUrrency SWap ......eeeeevecvveeeeenines foreeniiinnns 1,140,118 | 506,299 |C32988-AC-4 . [Notes .........cccoverrriiiiiinnnnnniiiins [2 i [ 30,773,965 |........... 27,030,603

Richardson International Senior

Evergreen basket of USD Fixed Rate Secured Debentures Series 2021-2

57629572 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeiiiiiiieeniiiiins fooviinnes 10,311,589 |........... 13,050,092 |........... 11,185,310 | 11/29/2022 ..... 01/07/2032 ..... CUPTENCY SWAP ...vvveeeeieiiiiieeeeeis [eeeeeeiiiines 401,809 |.....oovennnne 159,042 | 763169-D8-5 . [(CAD) ....eeveeeerieiiinieeeieiiiiieeeees | 2 e e 12,648,283 |........... 11,026,268
Evergreen basket of USD Fixed Rate MDS Group Investments Ltd Senior

576295LY5 ... ABS Bank Loans and Corporate Bonds |1 .. 77,746,500 |... ..76,979,500 |...........40,988,569 [11/30/2022 ..... 11/24/206 ..... Currency Swap ..(9,620,000)|.. .... 1,733,201 | G5702*-AB-9 . [Unsecured Notes . ...86,599,500 ... 39,255,368
Evergreen basket of USD Fixed Rate

576205LX7 .......... ABS Bank Loans and Corporate Bonds |2 ........cccooovviiiieeniiiiins Joeviinnnns 87,434,502 |............ 5,469,623 |............ 5,830,309 (12/07/2022 ..... 06/30/2032 ..... CUPTenCy SWap .....ccceeecevemeeerenins foereinnns (10,312,873)[.......... (10,224,115)| F1068#-AG-2 . [Bonduelle SCA Gtd Senior Note ..... [2 ..ccoeeiririiiiiiiiiiiiiiiins o 15,782,496 |........... 16,054,424
Evergreen basket of USD Fixed Rate

576205LX7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis fooviiniieeieiieieeees feeeeeiis 35,340,752 |........... 35,703,317 | 12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e K8553*-AA-0 . | Scandlines ApS Senior Secured ..... [2 .......ooccoiiiiiiiiiiinnnns foinis 35,340,752 |...evennnn 35,703,317
Evergreen basket of USD Fixed Rate Club AtITtico de Madrid - 2022 EUR

576205LX7 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiniiis Jooviniieeieiieieeees feeeeeies 10,272,080 |............ 9,542,127 | 12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e E3075#-AB-1 . [Fixed Senior Term Loan .........cccoee [2 coeeiiiiiiiiiiiiiiiiiiiieeen e 10,272,080 |.....oeeenn. 9,542,127
Evergreen basket of USD Fixed Rate AUTOSTRADA WIELKOPOLSKA ~ TERM LOAN

576205LX7 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiiiiiiiieriiis Joviiiiieeeeiiiiiieees feeeeiiies 4,738,425 |............ 4,538,318 [12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeine fereeiiiiie e eeiieees foeeeee e XO273%-AA-3 . oo [T e 4,738,425 |............ 4,538,318

17 Capital Fund 5 Partners Fund

Evergreen basket of USD Fixed Rate Borrower Limited - Term Loan

57620%LX7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 18,753,386 |........... 20,276,418 (12/07/2022 ..... 06/30/2032 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 81809#-MN-6 . [Facility ....occuvveeneiiiiiiiinniii [ 1 e 18,753,386 |........... 20,276,418
Evergreen basket of USD Fixed Rate DENTSPLY SIRONA Inc. Senior Note

57620%MK4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieinniiins foeinnnnnns 48,089,172 |........... 38,770,962 |........... 45,353,858 | 12/08/2022 ..... 08/15/2028 ..... CUrrency SWap ......oceeeecueeeneennis foeeeiiinnns (8,739,678)|......... (10,407,858) [ 24906P-B*-9 . [Ser ......ceviiurrrierriiiiiniineiiiiines |2 e [ 47,510,640 |........... 55,761,716
Evergreen basket of USD Fixed Rate Alpha Trains Finance S.A Term Loan

57620%K4 ... ABS Bank Loans and Corporate Bonds |2 .. .625,871 |... ....658,740 (12/08/2022 ..... 08/15/2028 ..... Currency Swap LO175#-AB-8 . |.. ....625,871 .658,740
Evergreen basket of USD Fixed Rate D!

57620%LW9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvivviiininiiins foeinnnnnns 21,562,182 |.......c.e. 17,376,472 |........... 21,253,753 | 12/08/2022 ..... 08/15/2026 ..... Currency Swap 24906P-A*-0 . [SBr ..cuviiiiiiiiiiiiie e [ e [ 21,290,640 |........... 25,427,842
Evergreen basket of USD Fixed Rate Alpha Trains Finance S.A Term Loan

57620%LW9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovininiieniiiiiienens foeeiiiinns 5,215,956 |............ 5,489,884 (12/08/2022 ..... 08/15/2026 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, LOT75#-AB-8 . |eeeeereeeeeeeeiiiieeceeieieeceeieees [ 2 e e 5,215,956 |............ 5,489,884
Evergreen basket of USD Fixed Rate Keyera Partnership Gtd Senior Note

57620%LV1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiininiins fooinnnnnns 16,711,867 |........... 18,887,836 |........... 16,524,435 | 12/09/2022 ..... 09/20/2027 ..... CUPTenCY SWap ...eveeeeeeeeuveereeniis feeeeiiiiinnns 339,187 |ovveeeeennnes 119,645 | C4931%-BC-6 . [oeeveeeeerieiieiieiiiiiie e | 2 e [ 18,548,649 |........... 16,404,790
Evergreen basket of USD Fixed Rate GPC Asia Pacific Holding Senior

57620%LU3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvivviiiniiiiins foeinnnnnns 43,621,500 |........... 45,674,799 |........... 43,160,483 | 12/09/2022 ..... 06/30/2026 ..... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 643,500 |..oveereinnnns 586,119 | 03973*-AB-5 . [Unsecured Notes ...........ccccccvviies |2 ciiiiiiiiiiiiiiiiiiiieneeeis [ 45,031,299 |........... 42,574,364
Evergreen basket of USD Fixed Rate

576205LT6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiinnniins fooinnnnnns 89,340,270 |........... 55,588,400 |........... 62,759,676 (12/09/2022 ..... 12/19/2025 ..... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (10,281,390)|......... (10,416,703) [N7660#-AR-8 . | SHV NEDERLAND BV EURD TERM LN ..... |2 .oooiiiiiiiiiiiiiiiiiieeeeins Joeeeiinns 65,869,790 |........... 73,176,379
Evergreen basket of USD Fixed Rate Johnson Matthey PLC Senior Note

576205LT6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 25,673,600 |........... 26,470,921 | 12/09/2022 ..... 12/19/2025 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 479142-D8-7 . [Series A ..occcevveeieiiiiiieininiiiiies [ 2 i e 25,673,600 |........... 26,470,921
Evergreen basket of USD Fixed Rate Coates Group Pty Ltd Senior Note

57629*L88 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovivvieniiniis |oeiininnnns 3,985,450 |............ 4,330,600 |............ 3,493,078 (12/12/2022 ..... 01/12/2032 ... CUPTency SWap ....eeeeevecuveerneeniinns foeviiininnennns 84,370 |..cocrrnennnnne 4,097 [026008-AE-0 . [Series 2022-E (AUD) .....ccovvvviinn |2 woviiiiiiiiiiee e [eeeeeiiinns 4,246,230 |.......eee. 3,488,981
Evergreen basket of USD Fixed Rate Vartan Gas AB - 12 Year Fixed Rate

57629*LR0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiniiiiins fooinnnnnns 16,574,646 |........... 17,940,541 |........... 15,375,239 | 12/12/2022 ..... 09/30/2033 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,628,135)........... (2,051,175) [WO792#-AB-0 . |--vveeeeeeeeiiiiieeeeiiiiiieeeeiieeeeee [ 3 s | 19,568,676 |........... 17,426,414
Evergreen basket of USD Fixed Rate Vartan Gas AB - 10 Year Fixed Rate

57620%KM2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivvieniiiiins fooinnnnnns 29,639,8%8 |........... 16,682,293 |........... 14,068,496 | 12/12/2022 ..... 12/17/2031 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,886,383)........... (3,540,585) | WO792#-AA-2 . [ceeeeeeiiiiieieeiiiieeceiiee [ B e o 19,568,676 |........... 17,609,081
Evergreen basket of USD Fixed Rate

57620%LP4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiinnniins fooinnnnnns 56,021,899 |........... 19,043,641 |........... 17,713,231 | 12/13/2022 ..... 1/17/202%6 ..... CUrrency SWap ......eeeeeveivveeeeenines forveniiinnns 1,225,535 ..o 708,934 | C4931*-BA-0 . | Keyera Corp Senior Note Ser ........ [2 coccerriiiiiiiiiiiiiiinnnnns foeninnns 17,818,106 |........... 17,004,297
Evergreen basket of USD Fixed Rate FA MGT Limited Partnersh Senior

57620%LP4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 39,041,703 |........... 38,299,872 | 12/13/2022 ... 1/17/202%6 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, C3346#-AA-8 . [SecUred .........ccccvvereieiiiniennnnns [ 2 eiiiiiiiiiiiiiecciieeeen fe 39,041,703 |........... 38,299,872
Evergreen basket of USD Fixed Rate CSL Finance Pty Ltd-GTD SENIOR NOTE

57620%MH1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceoiiiiiiiiiniiiss fooinnnnnns 51,446,945 |........... 40,877,345 |........... 51,555,403 | 12/13/2022 ..... 10/08/2025 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (8,769,085)........... (8,854,423)| Q1297#-AJ-7 . [SERIES B CHF ...cevvvveieiiiiiieeneeees [ T s o 49,646,400 |........... 60,409,826
Evergreen basket of USD Fixed Rate Alpha Trains Finance S.A Term Loan

57620%MH1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 8,668,732 |............ 9,123,989 | 12/13/2022 ..... 10/08/2025 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, LOT75#-AB-8 . |eeeeereeeeeeeeiiiieeceeiiieeceeieens [ 2 e o 8,668,732 |............ 9,123,989
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 |........... 20,263,548 |........... 15,502,809 [ 12/14/2022 ..... 03/15/2027 ..... CUrrency SWap ......eeeeevecvveeeeenines feveeiiinnns 1,044,124 |............ 1,379,062 G294AB-AD-1 . [Note .......oovevrvveireiniiininneniiiins [T e 19,219,424 |........... 14,123,747
Evergreen basket of USD Fixed Rate Cooperatie Koninklijke Cosun U.A -

57620%LK5 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiniiiins fooinnnnnns 20,000,000 |........... 18,262,000 |........... 21,026,387 (01/31/2023 ..... 01/31/2033 ..... CUrrency SWap ......eeeeeecvveeneeenins foeeeiinnns (3,468,000)|........... (3,978,057) [N30008-AB-3 . [EUR Senior Unsecured Term Loan ..... |2 ....occcvvveieeiiinnnnnnnnnns Jooeeinnnns 21,730,000 |........... 25,004,444
Evergreen basket of USD Fixed Rate Taylor Wimpey PLC Senior Unsecured

57620*LJ8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiinniiiins foeinnennns 18,445,000 |............ 6,028,027 |............ 6,772,019 |06/27/2023 ..... 06/27/2030 ..... CUrrency SWap ......oeeevecuveeeenenis foeeeiiinnns (2,089,500)........... (2,409,381) [877409-A#-9 . INotes ........ccceerrriiiureiieniiiininns |2 i [ 8,117,527 |............ 9,181,400
Evergreen basket of USD Fixed Rate Barings Euro Middle Mark-BEMMC

57629*LJ8 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoieceriiiiiiiins |ooiiinniniiiiiiiiiinens foveeiinnns 12,270,960 |........... 13,554,664 | 06/27/2023 ..... 06/27/2030 ..... CUTrency SWap .....eeeeiicciveereriiiies |ovviisininnieiiiiiiieies fovieiiiiiiiiiisiiiiiis | ceeieeeeeeeans 2024-1A B ..ooooviivieeeeiiiiiiieeeeies | 1 i |, 12,270,960 |........... 13,554,664
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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 Long Fixed Rate
57620%IVO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiinniniiins fooinnnnnns 13,310,000 |........... 21,952,962 |........... 22,217,381 | 02/22/2024 ..... 02/22/2034 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,475,100)|........... (1,094,900) (912810-QK-7 . | US TREASURY N/B-BOND ................. L U R 23,428,062 |........... 23,312,281
Evergreen Basket of Long Fixed Rate
57629*MZ1 .......... ABS Bank Loans and Corporate Bonds [2 .....cceuvvevuiiiriniiiiniennns Joonvvinnnnns 2,097,333 |..coveennnen 2,659,846 |............ 2,256,625 |04/04/2023 ..... 03/05/2038 ..... [T = T VAN T R R, (188,981) [c..ueevennnnn (70,103) [ G6260#-AA-9 . | MORhomes plc Senior Secured Notes |2 ...ceeveviivvvinnvvienvinnnnes foevviniennns 2,848,827 |.uunnnnnnnn 2,326,728
Evergreen Basket of Long Fixed Rate Espai Barca FT - Senior Unsecured
57620%NAS .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiininiiins foeinnnnnns 38,045,000 |........... 34,499,500 |........... 38,222,449 |05/31/2023 ..... 06/30/2043 ..... CUrrency SWap ......oeeeeecuveeeeeinins foeeeiiinnns (3,024,000)........... (6,323,217) [E5000*-AB-0 . [Note Series A2 .........ccccevuveenns 2 e [ 37,523,500 |...ovvennnn 44,545,666
Evergreen Basket of Long Fixed Rate Channel Link Enterprises Senior
57620%NAS .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Joeviniiineiiiiiiiennes foeeiiiinns 1,916,177 |.ooeneens 1,618,342 |05/31/2023 ..... 06/30/2043 ..... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis G2044*-AA-5 . [Secured .........cccoveiiiiiiiiiiiieinnns 2 e [ 1,916,177 | 1,618,342
Evergreen Basket of Long Fixed Rate Espai Barca FT - Senior Unsecured
57629"NB3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiiniiins fooinnnnnns 27,175,000 |........... 24,642,500 |........... 26,713,123 | 06/31/2023 ..... 06/30/2047 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,160,000)|........... (5,963,941) | E5000%-AC-8 . [Note Series A3 ..........ccccerrrrnne 2 e [ 26,802,500 |........... 32,677,064
Evergreen Basket of Long Fixed Rate Channel Link Enterprises Senior
57629"NB3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 1,916,177 | 1,618,342 |05/31/2023 ..... 06/30/2047 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G2044*-AA-5 . [SecUred .........ccccureiiiiiiiiinieienns 2 e [ 1,916,177 | 1,618,342
Evergreen Basket of Long Fixed Rate Bon Secours Mercy Health Senior
57620°MT5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiniiniiiies fooinnnnnns 52,420,800 |........... 46,611,480 |........... 41,820,387 (02/08/2023 ..... 10/01/2052 ..... CUrrency SWap ......eeeeeecuveeeeennins feeeeiiinnns (4,958,460)........... (9,010,811)| 09778P-A*-6 . [Secured Notes ............cccceecuveerns L U R 51,569,940 |........... 50,831,198
17 Capital Fund 5 Partners Fund
Evergreen Basket of Long Fixed Rate Borrower Limited - Term Loan
57629"MT5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveriiiiiininninii Joviiinieee e feeeeiiiis 4,688,346 |............ 5,069,104 (02/08/2023 ..... 10/01/2052 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e 81809#-MN-6 . [Facility ......ccoeereeriiiiiiiieiiis T e [ 4,688,346 |............ 5,069,104
Evergreen Basket of Long Fixed Rate Plus Dane Housing Limite Senior
576202 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeviiiiiiinnenniics Jooviinnes 30,085,000 |........... 27,297,500 |........... 17,820,841 |02/08/2023 ..... 02/01/2083 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (3,517,500) |............. (471,060) | G7150*-AB-2 . [Secured Notes (Delayed Tranche) .... |1 .ooooioiiiiiiiiiiiiiiiiiiiiiis foiieeees 30,815,000 |[........... 18,291,901
Evergreen Basket of Long Fixed Rate
576202 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiinnnnii Joviiiiieeeieiieeeees feeeeiiis 3,358,203 |.....eeeunns 2,219,935 | 02/08/2023 ..... 02/01/2083 ..... CUPTENCY SWAD -.vveveeeeiirnreeeeaiee foereeiiiie e eeiieees foeeeee i G1128%-AC-2 . | BIRMINGHAM ARPT FIN PLC SR NT ..... 2 e [ 3,358,203 |........o. 2,219,935
Evergreen Basket of Long Fixed Rate Transmission Finance DAC Senior
5762956 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeviiiiiciniiiiins Joeviinnens 17,952,000 |........... 16,399,900 |........... 18,153,584 (05/22/2023 ..... 05/22/2033 ..... CUPTENCY SWap ....eeeeereecveereereains feeeeiiinns (1,995,800)........... (2,829,543)| G9006@-AM-8 . [Secured Notes ...........cccceeeeriiunnns 2 e e 18,395,700 |........... 20,983, 127
Evergreen Basket of Long Fixed Rate Wireless Infrastructure Senior
57629%Y4 .......... ABS Bank Loans and Corporate Bonds |2 ......ccccoeeviiiiiieniniiins foeviinnes 36,630,000 |........... 33,465,000 |........... 36,831,301 [03/31/2023 ..... 03/31/2033 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (3,693,000)........... (3,005,361) [ G97208-AA-9 . [Secured Notes .............ccccoeeeenne 2 e e 37,158,000 |........... 39,836,662
Evergreen Basket of Long Fixed Rate
57629"\F4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiincniiies Jooiiinees 69,201,121 |........... 71,221,310 |........... 66,458,974 |03/21/2023 ..... 03/27/20%6 ..... Currency Forward .......ccceeeeerviins foerriiiiiiieeeiiiiens o (4,410,362) [ 912810-QK-7 . | US TREASURY N/B-BOND ................. T e [ 71,221,310 |.ceneees 70,869,336
Evergreen Basket of Long Fixed Rate Ferrero International SA Gtd Senior
57629%IN8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooeiiiiiiieineniiins Joeviinnes 18,018,000 |........... 16,698,000 |........... 18,249,754 (06/20/2023 ..... 06/20/2030 ..... CUPTENCY SWap ....eeeeereecvenreeeeains feeeeieinns (1,343,100) |........... (1,902,004) [L3551#-AN-0 . [Note Series B .......ccceereriiviinnnns |2 coviiiiiiiiieiceieeeeeees e 18,041,100 |........... 20,151,758
Evergreen Basket of Long Fixed Rate Ferrero International SA Gtd Senior
57629%MMO .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeeviiiiiciniiiiins Joeviinnens 40,404,000 |........... 37,444,000 |........... 40,412,671 [06/20/2023 ..... 06/20/2033 ..... CUPTENCY SWap ....eeeeereecueneearrais feeeeeiinns (3,011,800)|........... (4,863,526) [L3551#-A0-3 . [Note Series D .....ccceeerrivieennnnnns |2 coviiiiiiiieeiieiieeeeees oo 40,455,800 |........... 45,276,197
Evergreen Basket of Long Fixed Rate Ergea Group S.A r.L. Guaranteed
57629"NCT .......... ABS Bank Loans and Corporate Bonds |2 ........cccooeoiiiuiieiniiiins Joeviinnns 18,690,000 |........... 17,446,500 |........... 19,426,422 | 05/10/2023 ..... 05/12/2030 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (1,471,500)|........... (1,609,005) | L3009#-AA-6 . [Secured Senior Notes Series A ...... 2 e e 18,918,000 |........... 21,035,427
Evergreen Basket of Long Fixed Rate Ciconia Investments Limi Senior
576207 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeeviiiiierniniiins Joeviinnens 25,563,500 |........... 23,702,100 |........... 25,203,000 | 05/16/2023 ..... 05/16/2033 ..... CUPTENCY SWap ....eeeeereecuveereeerais feeeeeiinns (1,990,550) |........... (2,047,753) [ X20048-AA-2 . [Secured Notes ............ccccoeeeeeenne 2 e e 25,692,650 |........... 27,250,753
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Carlyle Aviation Runway PDP Fund LP
57629"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeeviiiiiinnnennn foerenes 250,000,000 |......... 165,676,319 |.......... 119,594,492 (04/10/2023 ..... 04/10/2053 ..... cleared ....ocevvieeiiiiiiiinies e [ (46,081,827) [ 143088-MV-7 . |- Revolving Promissary Note ........ T e [ 165,676,319 |......... 165,676,319
SSG CREDIT STRATEGIES VII ICAV -
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Senior Secured Revolving Loan
57620"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 45,912,241 |........... 45,912,241 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 78466Z-MM-4 . Facility .....ccooeriiiiiiiiiiiiiis L U R 45,912,241 |........... 45,912,241
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 58,000,000 |........... 58,000,000 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 186858-WN-9 . [ Cliffwater Corporate Lending Fund |1 ....cccoveiiiiiiiiiiiininiiis fooinnnnns 58,000,000 [........... 58,000,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CHURCHILL CFO 2022-1 LTD. - Class A
57620"NHO .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoovviiiiininnnnnns |oeninns 200,000,000 |............ 7,999,999 |.......... (28,697, 159)| 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovvveeiiiiiiiiiiiees o [ (36,697, 158) [ 171435-AA-8 . [Revolver ........cccccvvivviiinvennnennns | 1 e 7,999,999 |......oee..n 7,999,999
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CAZ GP OWNERSHIP EF AGGREGATOR,
57620°NHO .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniininins |ooviininiiniiiiiiieenns o 214,200,000 |......... 214,200,000 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 14979Z-IN-7 . [L.P. e T [ 214,200,000 |......... 214,200,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeviiiiinnninenins |oevinns 190,000,000 |........... 22,460,000 |......... (12,810,065) [ 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiviiiiiiiiiiiniiees o [ (35,373,942) [ 75009L-AL-0 . |Rad CLO 16 Ltd-RAD 2022-16A ATR .. [1 ..coeerrriiiiiiiiiiiiiiiiiens feeeens 22,460,000 |........... 22,563,877
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 ........covvviiiviniiiiiiinnnns fooviiiiiniiins i 87,419,080 |........... 87,419,080 |04/10/2023 ..... 04/10/2053 ..... C1eared ..vvvevereniiiiiiiiiieineenes o e 14308@-MM-7 . |- Revolving Promissary Note ........ T s [oreein 87,419,080 |........... 87,419,080
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 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 44,864,079 |........... 44,840,768 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 50207M-AA-5 . JLOANS ...eeiiiiiiiiiiiiii i L U R 44,864,079 |........... 44,840,768
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"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 18,904,225 |........... 21,011,979 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 69324Z-M0-6 . [Series 2022-2 ........ccceeiiiiininnns L U R 18,904,225 |........... 21,011,979
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57629"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie fovviinnniiiiiiiiiiinees foveeiinnns 25,000,000 |........... 25,000,000 [04/10/2023 ..... 04/10/2053 ..... cleared ....iccovviiiiiiiiiiiiiiiiiiiens o | 186856-MN-9 . | Cliffwater Corporate Lending Fund [1 ....cccooeviviiiinnenniiiiins foonnnnnns 25,000,000 |........... 25,000,000
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Credit Solutions Master Fund |
57620°NII9 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 100,000,000 |........... 27,511,569 |............ 8,826,285 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiees e [ (18,685, 185) 67098#-MM-7 . [SPV, L.P. - Fund | Revolver ........ |1 ccccoriiiiiiinniiiiiiiinnens |oeeeiinns 27,511,569 27,511,470
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°NI9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 35,087,094 |........... 38,999,182 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 69324Z-M0-6 . [Series 2022-2 ........ccceeveeriiinnnnns [ 1o e 35,087,094 38,999,182
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Elmwood CLO VIII Ltd-ELMN8 2021-1A
57620°NII9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 50,000,000 |........... 50,158,500 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 20003E-AS-4 . AR .ooiiiiiiiiieeeeieeee e [T [ 50,000,000 50, 158,500
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620"\L1 ......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveenninins |oevinnns 150,000,000 |........... 10,000,000 |.......... (17,934,190)| 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveieiiiiiiiiiiiciiens e [ (27,989,910)| 87251P-AJ-6 . [ TCW CLO 2023-2 Ltd-TCW 2023-2A D1 |2 ..cevvevieeiiiiiieieeeiiiiins o 10,000,000 10,055,720
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620°\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 20,000,000 |........... 20,092,500 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 75009L-AL-0 . |Rad CLO 16 Ltd-RAD 2022-16A ATR .. [1 ..cooeriiriiiiiiiiiiiiiiien feeees 20,000,000 20,092,500
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"\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis foovinininnniiiiiienees foeeiiinnns 4,181,140 |............ 4,647,322 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 69324Z-M0-6 . [Series 20222 ........ccceveeeeeiiinnnnns [T oo e 4,181,140 |............ 4,647,322
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620"\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 10,000,000 |........... 10,008,200 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 12511A-AC-8 . [ CBAM Ltd-CBAM 2020-13A BY ......cco. [T coiiiiiiiiiiiiiiiiinncciins o 10,000,000 10,008,200
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME TICP CLO VI 2016-2 Ltd-TICP 2016-6A
57620°\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 10,000,000 |........... 10,012,350 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 87246M-AU-6 . PBR2 ......eeeviiiiiiiiiieniiiiiieeeeeen [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°\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 10,900,000 |............ 9,988,649 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 26833R-AC-2 . |TAB .oooiiiiiieiiieeecceee [T [ 10,900,000 |.....oceen.n 9,988,649
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE CIFC Funding 2021-11-CIFC 2021-2A B
57620°\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 10,000,000 |........... 10,005,060 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 12563Y-AC-3 . [ceeeeeeiiieiieeeeiiiie e [ T o 10,000,000 10,005,060
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Golub Capital Partners C-GOCAP
57620"\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiniiins fooninenniciiiiiinenees foneiiinns 12,000,000 |........... 12,182,208 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 381742-Ad-4 . J2019-42RA DR ..o [ 2 i [ 12,000,000 12,182,208
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620"\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinninniiiiiiinneees feneiiinns 11,000,000 |........... 11,059,268 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 000842-AJ-3 . | ABPCI DIRECT LENDING FUND CLO LTD |2 ..eevveriiiniiiinnniiiiiinnens foreeiiens 11,000,000 11,059,268
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2023-
57620°\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 11,000,000 |........... 11,095,480 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 06763K-AJ-8 . |IA C e [ 2 i [ 11,000,000 11,095,480
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2018-
57620°\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 11,001,297 |........... 11,314,006 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 64034A-AD-5 . [BA B ..ceiiiiiiiiiiieeceirieeeeee [T [ 11,001,297 11,314,096
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CHURCHILL CFO 2022-1 LTD. - Class A
57620°\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 20,000,000 |........... 20,000,000 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 171435-AA-8 . Revolver .....ccoovvvviviienniniiiis [ 1o o 20,000,000 20,000,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620"\L1 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnciiiiiinenens foneiiinns 19,000,000 |........... 19,000,000 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 872280-MM=1 . | TCG BDC |1 SPV 2 LLC ..vvveeeeeiiiins [ 2 i [ 19,000,000 19,000,000
Evergreen Basket of Floating Interest Rate Swap - SOFR CVE United States Treasury N-UNSECURED
57620"NS6 ......... Corporate Bonds .........c.coeeeviunnnns | P 300,000,000 |.......... 182,334,281 |.......... 146,338,704 (08/07/2023 ..... 08/07/2043 ..... cleared .....ccvveieiiiiiiiiinciiiees o [ 4,103,923 |912810-TG-3 . [ceeveeeeeeniriieeeeeiiiiieeeeiiceeeeee | 1 s 182,334,281 142,234,781
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Loan Asset Issuer LLC - Series 2029]
57620"NS6 ......... Corporate Bonds ..........ccoeeviunnnns P A R 93,468,309 |........... 95,571,346 | 08/07/2023 ..... 08/07/2043 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 53950U-AA-0 . |NG-1A Class A Asset Backed Notes .. [1 ....coovviiiiiiniiiiiiinnns fonninins 93,468,309 95,571,346
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Loan Asset Issuer LLC - Series 2022]
57620"NS6 ......... Corporate Bonds .........cccoeeeiunnns P A R 47,850,331 |........... 49,217,449 |08/07/2023 ..... 08/07/2043 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 53946H-AA-6 . |NG-2 Class A Asset Backed Notes ... [1 ...cccoooiiiiiiniiiiiiinns o 47,850,331 49,217,449
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57620"\T4 ......... Corporate Bonds ..........coeveiiunnns | P 615,000,000 |.......... 283,181,733 |.......... 218,095,674 |08/07/2023 ..... 08/07/2042 ..... cleared .....ccvveieiiiiiiiiinciiiees o [ 4,822,232 | 912810-RU-4 . [US TREASURY N/B-UNSECURED .......... |1 weoriiiiiiiiiiiiiiiiiiinnneen oo 283,181,733 213,273,442
Evergreen Basket of Floating Interest Rate Swap - SOFR CVE United States Treasury N-UNSECURED
57620"NT4 ... Corporate Bonds ... 1. ....452,726,071 |..........353,161,198 (08/07/2023 ..... 08/07/2042 ..... cleared 912810-76-3 . 452,726,071 353,161,198
Evergreen Basket o Interest Rate Swap
57620"\T4 ......... Corporate Bonds .........cccoeeeiunnns P A R 47,850,331 |........... 49,217,449 |08/07/2023 ..... 08/07/2042 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 53946H-AA-6 . |NG-2 Class A Asset Backed Notes ... [1 ...ccooooiiiiiiinniiiiinns [ 47,850,331 49,217,449
17 Capital Fund 5 Partners Fund
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Borrower Limited - Term Loan
57620"NU1 ......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeeriiiiiinnnennns Joerenee 270,000,000 |.......... 236,333,191 |......... 228,709,681 | 02/05/2024 ..... 02/05/2054 ..... cleared ...ooceveieeiiiiiiies e [ (26,817,010) [ 81809#-MN-6 . [Faci lity ....ooceeeereeriiiiiiieiiiiis [ 1 [ 236,333,191 255,526,691
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620"NU1 ......... ABS Bank Loans and Corporate Bonds |1 .......ccceooviiiiiiiiiniiiiii Joviiiiiee e feeeeeis 40,160,000 |........... 40,345,740 | 02/05/2024 ..... 02/05/2054 ..... cleared ....oceeviiiiiiiiieciins e [ 75009L-AL-0 . |Rad CLO 16 Ltd-RAD 2022-16A ATR .. [1 ..coeriiiiiiiiiiiiiiiiiiee feeeeees 40,160,000 40,345,740
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 ........ccceeviiiiiiiinnnennn Joerenes 270,000,000 |........... 75,000,000 |........... 48,506,182 [02/05/2024 ..... 02/05/2054 ..... cleared ....ooceeeeeeeiiiiiieeen s e [ (26,493,818) | 857931-AA-7 . [7 A weeeeeeeieiiiiiee s [ 2 e e 75,000,000 75,000,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620°\V9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniriiii foviiiinee e feeeeeies 73,000,000 |........... 73,265,501 | 02/05/2024 ..... 02/05/2054 ..... cleared ....occeeviiiiiiiiiicins e [ 482566-AA-2 . | KKR CLO 56 Ltd-KKR 2024-56A A1 ... [1 .ccoeeiriiiiiiiiiiiiiiee feeeeee 73,000,000 73,265,501
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Pioneers Gate 2024-6 BIZ Issuance
57629"\V9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeiiiiiiiiieiiiies |ooiiiniieiiiiiiiieeees foeeeiiees 46,500,000 |........... 46,840,235 | 02/05/2024 ... 02/05/2054 ..... cleared .....ccoeeeieiiiiiiiiieiiiiiiins e | 72403Z-00-9 . [Confirmation ......cocoeveeeerieinnnnees [ 1 oo foeees 46,500,000 46,840,235




LE°G0IS

STATEMENT AS OF SEPTEMBER 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 Interest Rate Swap - SOFR CME Palmer Square CLO 2022-5-PLMRS

57620"\V9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 55,000,000 |........... 55,202,070 | 02/05/2024 ..... 02/05/2054 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ B9702M-AL-1 . J2022-5A AR ...evvveieiiiiiieeeeeei [T e 55,000,000 [........... 55,202,070
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Loan Partners CL-BABSN LP-

57620"\V9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 20,000,000 |........... 20,004,740 (02/05/2024 ..... 02/05/2054 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 06764A-AE-0 . A B ..cvveeiiiiiiiiiieeeeiieeeeeen [T [ 20,000,000 |........... 20,004,740
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME LMF 2023-1, LLC - Class A Term

57620"\V9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 4,154,081 |............ 4,151,922 | 02/05/2024 ..... 02/05/2054 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 50207M-AA-5 . JL0ANS ...eeeeiiiiiiiiieeiiiiiieeeeenne [T e 4,154,081 |............ 4,151,022

Need to File with

the NAIC ............ Sovereign Bond of Indonesia ........ 1Z i [ 40,000,000 |........... 15,336,157 |........... 11,579,778 |06/20/2025 ..... 12/20/2030 ..... 5 Yr Credit Default Swap .......ccco. [eeeeeiininnns 431,856 |..oeeeeeennnnes 354,860 |912810-RU-4 . | US TREASURY N/B-UNSECURED .......... [T «occiiiiiiiiiiiiiiiiiiinns foeeenns 14,904,301 |........... 11,224,918

Need to File with

the NAIC ............ Sovereign Bond of Indonesia ........ 1Z i e o 35,981,719 |.....oeeees 27,482,897 | 06/20/2025 ..... 12/20/2030 ..... 5 Yr Credit Default Swap .....ccooes [oeriinnnnnnniiiiiinns o 912810-RV-2 . | US TREASURY N/B-UNSECURED .......... [T cocriiiiiiiiiiiiiiiiiiiens fos 35,981,719 |........... 27,482,897
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 ........cccccooviiicninnnnnnns |oeninns 300,000,000 |......... 100,000,000 |........... 98,306,466 |12/26/2024 ..... 12/26/2054 ..... cleared .....ocovveieiiiiiiiiiiiiees i [ (1,758,234) [ 47050E-AN-9 . JATR ..evvviiiiiiiiiiieeneiiiiicneeen [ 1 [ 100,000,000 |......... 100,064,700
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 ........ccccoviiiiiiiiininins |ooviiiniininiiiiieenns o 100,000,000 |......... 100,017,400 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 97315D-A0-0 . [2022-2A ATR ..evvviiiiiiiiiieneeies [T [ 100,000,000 |......... 100,017,400
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 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 90,000,000 |........... 90,230,040 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 067924-AC-4 . J2024-3A A ...oooiiiiiiiiieiiiieeneee [T [ 90,000,000 |........... 90,230,040
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57620%PM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foovinnnnniiiiiiiieeeens foneiiinns 19,000,000 |........... 19,000,000 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 09290#-MN-3 . |-eeeeereieeeeeeiiee e [ 2 e [ 19,000,000 |........... 19,000,000
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 ........cccccevviiiinnnnnnnnns |oevinns 300,000,000 |........... 80,000,000 |........... 78,344,200 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ocoveeieiiiiiiiiiiciiins i [ (2,097,230) [ 04020R-AA-6 . [2024-TA A ..ooveinnriienniiiiieeneenen | 1 | 80,000,000 |........... 80,441,520
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Whitebox Clo I Ltd-WBOX 2019-1A

57620%PN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 70,090,000 |........... 70,200,672 (12/26/2024 ..... 12/26/2054 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 96467F-AU-4 . JATRR ..eveeiiiiiiieceieeee [T [ 70,090,000 |........... 70,200,672
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 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 20,000,000 |........... 20,050,940 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 067924-AE-0 . [2024-3A B .......ccvvviiiiiiiiiieneeen [T [ 20,000,000 |........... 20,050,940
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

57620%PN5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiniiininins |ooviiiiininiiiiiiiennns o, 137,000,000 |......... 137,000,000 |12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 12508#-MM-7 . [ CDL 2018-1 SPV LLC ..oovevnivveeeeens [T e ot 137,000,000 |......... 137,000,000

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2024-111-BABSN

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........ccccovvviiininnnnnnns |oeninnnns 300,000,000 |........... 50,000,000 |........... 50,422,677 |09/09/2025 ..... 09/09/2055 ..... cleared .....ccovveiiiiiiiiiiiiiiiiees o [ 205,327 [067924-AE-0 . [2024-3A B .....cevviiiiiiiiiiiiieeeinn | 1o |, 50,000,000 |........... 50,127,350

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Diameter Capital Clo 1 L-DCLO 2021-

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiieininiis foninniniiiiiiiieeeee feeneiiinns 60,875,000 |........... 61,038,084 [09/09/2025 ..... 09/09/2055 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 25255D-AL-4 . 1A ATR Looeeiiiiiiiinecieieeeeen [T [ 60,875,000 |[........... 61,038,084

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccccooviiiiniininnnins |ooviiiininciiiiiieenns o, 199,500,000 |......... 199,500,000 |09/09/2025 ..... 09/09/2055 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 12508#-MM-7 . [ CDL 2018-1 SPV LLC ..ooevvivveeneees [T oo ot 199,500,000 |......... 199,500,000

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2024-V-BABSN 2024-

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccccovvviiiiiiennenns |oeninnnns 300,000,000 |........... 60,000,000 |........... 54,078,885 (09/18/2025 ..... 09/18/2055 ..... cleared .....ocovveieiiiiiiiiiiiiees i [ (6,104,715)[ 06763Y-AG-4 . [5A B ..oevveeeeeiiiiiieiieiiiieeeeeeen [T [ 60,000,000 |........... 60, 183,600

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Dryden 43 Senior Loan Fu-DRSLF

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviviiiiininiiiis fovinniniciiiiiineeees foeneiiinns 60,000,000 |........... 60,017,280 |09/18/2025 ..... 09/18/2055 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 262450-B0-5 . [2016-43A AR3 ......oooiiiiiiiiiiiiiinns [T [ 60,000,000 |........... 60,017,280

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HPS Private Credit CLO 2-HPSPR

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviviiiiinnninnis foviniiniciiiiiieeeee feeniiiinns 54,550,000 |........... 54,711,958 | 09/18/2025 ..... 09/18/2055 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 404430-AA-1 . J2024-2A A oo [T [ 54,550,000 |........... 54,711,958

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Whitebox CLO |11 Ltd-WBOX 2021-3A

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......ccooviviiiiinnniiiis foviniiniiiiiiiieeeees feneiiinns 52,000,000 |........... 52,088,764 (09/18/2025 ..... 09/18/2055 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 96467H-AL-0 . JATR ..o [T [ 52,000,000 |........... 52,088,764

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Wellfleet CLO 2024-1 Ltd-WELF 2024-

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiieininiis foninniniiiiiiiieeeee feeneiiinns 50,000,000 |........... 50,145,400 | 09/18/2025 ..... 09/18/2055 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 94951A-AA-7 . A AT Lo [ T [ 50,000,000 |[........... 50, 145,400

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Silver Point Clo 5 Ltd-SPCLO 2024-

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......ccooviviiiiinnniiiis foviniiniiiiiiiieeeees feneiiinns 30,000,000 |........... 30,060,150 (09/18/2025 ..... 09/18/2055 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 82809B-AA-4 . JBA A1 eeviiiiiiiiieineeeeeen [T [ 30,000,000 |........... 30,060, 150
Evergreen basket of USD Fixed Rate NRM Cabin Intermediate # Senior

57620°NW7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiinniniiiiss fooinnnnnns 13,421,286 |........... 13,144,856 |........... 12,822,720 (02/12/2024 ..... 07/31/2033 ..... CUPTenCY SWap ...eveeeeeeeeuveereeniis feeeeiiiiinnns 519,244 ...l 192,388 |630028-AA-2 . [Secured Note .........ccccceerieviiiiis |1 i [ 12,625,612 |........... 12,630,332
Evergreen basket of USD Fixed Rate NSG UK Enterprises Limit Senior

57620%NX5 ... ABS Bank Loans and Corporate Bonds |2 .. 23,479,400 |... ..18,301,337 |...........21,079,690 [04/17/2024 ..... 04/17/2031 ... Currency Swap ..(1,983,380)|.. ...(1,778,448)| G6369#-AB-7 . [Note Series B .. ...20,284,717 ...22,858,138
Evergreen basket of USD Fixed Rate UMICORE SA Senior

57620"NY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiniiiiins fooinnnnnns 19,163,170 |........... 15,293,981 |........... 17,049,630 |07/18/2024 ..... 07/18/2031 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (1,616,010)|........... (1,376,477)| B95508-AP-6 . |linked Notes ...........ccoveeveriiiiinn [2 cveiiiiiiiiiiiiiiiin fees 16,909,991 |........... 18,426,107
Evergreen basket of USD Fixed Rate

57629*NZ0 ... ABS Bank Loans and Corporate Bonds |2 .. 10,870,000 |... 8,686,148 |............ 9,646,463 | 04/30/2024 ..... 04/30/2034 ..... Currency Swap .. (864,000).. (668,513)| 40637C-E*-7 . [Halma plc Senior Note Series B .... ....9,550,148 ...10,314,976
Evergreen basket of USD Fixed Rate

57620%PA3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovivviiiniiiins foeinnnnnns 33,862,500 |........... 30,064,180 |........... 34,905,282 |05/07/2024 ..... 05/07/2034 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (3,099,600)........... (2,729,427)| T3420#-AE-1 . [ CRIF SpA Senior Unsecured Notes ... |2 ...cccovviiiiiiinininiiinnns foveieenns 33,163,780 |........... 37,634,709
Evergreen basket of USD Fixed Rate

57629*PB1 ... ABS Bank Loans and Corporate Bonds |2 .. 53,350,000 |... ..41,726,907 |...........50,012,379 (07/16/2024 ..... 07/16/2034 ..... Currency Swap ..(5,320,000)|.. ...(3,784,384)| BGS2B5-IN-1 . [ LAURENT-PERRIER SA EURO NOTE ...... ...47,046,907 ...53,796,763
Evergreen basket of USD Fixed Rate Acciona Financiacion Fil Green Gtd

57629*PC9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiininiins foeinnnnnns 51,360,000 |........... 40,518,556 |........... 46,455,615 | 05/08/2024 ..... 05/08/2031 ..... CUrrency SWap ......oeeevecuveeeenenins foeeeiiinnns (4,963,200)........... (4,073,347) [E1000#-AE-9 . [Senior Secured Note Series E ....... |2 .cooiiiiiiiiiiiininnnninins Joeeeiinnns 45,481,756 |........... 50,528,962
Evergreen basket of USD Fixed Rate

57629*PD7 .......... ABS Bank Loans and Corporate Bonds |27 ........ccoccvevviiiiiiinns |oovinnnnnns 75,820,800 |........... 59,740,349 |........... 66,549,117 [05/13/2024 ..... 05/14/2034 ..... CUrrency SWap ......oeooieccveeeieeiiies |oveeiinnns (6,786,560)|........... (5,341,468) | F9863#-AA-5 . | XPFIBRE GROUPE EURO SER A3 SRINT . |2 ..ioiiccvveeeeiiiiinniiiiiiis |oveeiinnes 66,526,909 |........... 71,890,585
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Evergreen basket of USD Fixed Rate Holman Leasing Ltd Senior

57629*PES .......... ABS Bank Loans and Corporate Bonds |27 ..........cccccvvvvniriiinnns foeinnnnnnns 73,300,500 |........... 68,734,001 |........... 74,849,135 | 05/23/2024 ..... 05/15/2029 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (5,329,350 |...uvveenn (4,327,287) | G4640#-AA-5 . |Guaranteed Notes ............ccccueeens 2 e [ 74,063,441 |........... 79,176,422
Evergreen basket of USD Fixed Rate

57620%PF2 .......... ABS Bank Loans and Corporate Bonds |27 ..........ccoccvvevniiiiinnns fooinnnnnnns 24,345,930 |........... 19,270,973 |........... 21,872,914 | 06/11/2024 ..... 06/11/2029 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (1,985,070)|........... (1,981,941) [K7802#-BH-1 . | Royal Greenland A/S Senior Note ... |2 ....occcviiiiiiiiiiinnnniniss |oeeiiinns 21,256,043 |........... 23,854,855
Evergreen basket of USD Fixed Rate HGIT PROPERTIES LP Guaranteed

57629*PGO .......... ABS Bank Loans and Corporate Bonds |27 ..........ccoccvvvevneeiinnns foovnnnnnns 19,512,000 |........... 15,628,575 |........... 17,537,600 |07/02/2024 ..... 07/02/2029 ..... CUrrency SWap ......oeeeeecuveeeeeinins foeeeiiinnns (1,609,200)|........... (1,584,789) [ 40495%-AB-4 . [Senior Notes ...........ccccccvvurennres 2 e [ 17,237,775 |........... 19,122,389
Evergreen basket of USD Fixed Rate MULLEN GROUP LTD Senior Secured

57620*PHB .......... ABS Bank Loans and Corporate Bonds |27 ..........ccoccvvvvieiiiinnns foeinnnnnnns 29,239,766 |........... 28,003,524 |........... 28,302,005 | 07/10/2024 ..... 07/10/2034 ..... CUrTency SWap ....eeeeeeeecuneenenninns foeveeiiiiinnns 515,766 |...ccvveeennnne 83,254 | C58648-AN-9 . INotes ...........ccccriiiiiiiiiiiiiiinnns 2 e [ 27,487,758 |........... 28,218,751
Evergreen basket of USD Fixed Rate RIVERSIDE GROUP LTD Senior Secured

57620*PJ4 .......... ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiiinnnniis foeinnnnnns 95,250,000 |........... 80,975,043 |........... 87,372,773 (07/02/2024 ..... 07/02/2027 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (5,557,500) |........... (5,029,031) [ G7590#-AH-3 . INotes ........ccceerrriiiuuniineiiiinnnnns L U R 86,532,543 |........... 92,401,804
Evergreen basket of USD Fixed Rate WERELDHAVE NV Senior Unsecured

57620%PK1 .......... ABS Bank Loans and Corporate Bonds |27 .........ccccccvvevneeiiinnns fooinnnnnns 16,365,000 |........... 13,161,805 |........... 14,388,724 (08/28/2024 ..... 08/28/2027 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (1,236,000)|........... (1,376,875) | N7334#-AZ-6 . [Notes ..........ccoceviriiiiiuinniniininnns 2 e [ 14,397,805 |........... 15,765,599
Evergreen basket of USD Fixed Rate WERELDHAVE NV Senior Unsecured

57620%PL9 .......... ABS Bank Loans and Corporate Bonds |27 ..........ccoccvvvevneeiinnns foovnnnnnns 27,275,000 |........... 25,162,500 |........... 27,633,891 | 08/28/2024 ..... 08/28/2029 ..... CUrrency SWap ......eeeeeecuveeeeennins feeeeiiinnns (2,060,000)|........... (2,300,459) | N7334#-BA-0 . [Notes .......ccceovvirveiiiiiiiininnnnnans 2 e [ 27,222,500 |....oeeeenn 29,934,350
Evergreen basket of USD Fixed Rate Magna Housing Limited Senior

57620%QW4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiinniniiins fooinnnnnns 21,891,360 |........... 19,609,830 |........... 11,873,832 |01/10/2025 ..... 10/05/2063 ..... CUrrency SWap ......oeeevecuveeeeeinins foeeeiiinnns (1,899,210) f............. (421,662) | G5744#-AB-5 . [Secured Notes (Delayed Tranche) ... [1 ..ccooorriiiiiiiininiiiiinns foennnnns 21,509,040 |........... 12,295,494
Evergreen basket of USD Fixed Rate Duchy of Lancaster Senior Note

57620%QV6 .......... ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiiinnnniis foeinnnnnns 12,212,000 |........... 11,146,000 |............ 6,826,462 (01/14/2025 ..... 04/11/2083 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,229,000) |............. (252,636) [ G2034#-AC-9 . [Series B ......ccceerviiiiuiiiiiiiiinnnns 2 e [ 12,375,000 |............ 7,079,008
Evergreen basket of USD Fixed Rate Newlon Housing Trust Senior Secured

57620%QU8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiniiiiins fooinnnnnns 30,532,500 |........... 27,790,000 |........... 21,423,136 | 01/14/2025 ..... 05/30/2048 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (3,070,000)|........... (1,138,320) [ G6462*-AK-7 . [Sustainable Notes ........cccccoecvis |2 ciiiiiiiiiiiiiiiiiiieeccees | 30,860,000 |........... 22,561,456
Evergreen basket of USD Fixed Rate AUTOPISTA DEL SOL CONCESIONARIA

57620%QT1 .......... ABS Bank Loans and Corporate Bonds |17 ......ccccovvviiiiiinnnniiis fooiinnnnnns 19,149,028 |........... 18,293,306 |........... 18,034,632 (01/16/2025 ..... 12/31/2045 ..... CUrrency SWap ......eeeeeecuveeeeennins feeeeiiinnns (2,670,228)........... (1,950,602) [E7827*-AA-9 . |[EURO SECD SR NT .....ccevvverneinnnns L U R 20,963,534 |........... 19,985,234
Evergreen basket of USD Fixed Rate Autostrada A3 Salerno-Na Senior

57629%QS3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiinniniiins fooinnnnnns 51,505,000 |........... 49,450,000 |........... 42,849,826 |01/16/2025 ..... 01/19/2045 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (7,165,000)|........... (4,517,910) [ 05334Z-TT-5 . [Secured Notes ........ccccceeuvveerennne 2 e [ 56,615,000 [........... 47,367,736
Evergreen basket of USD Fixed Rate SSP GROUP PLC Senior Unsecured

57620%QR5 .......... ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiiinnnniis foeinnnnnns 37,177,400 |........... 31,975,460 |........... 37,622,729 |01/30/2025 ..... 01/30/2028 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (5,299,680)........... (5,110,465) [ G8401*-AR-2 . INotes .........ccceerriiiuunninniiiinnnnnns 2 e [ 37,275,140 |........... 42,733,194
Evergreen basket of USD Fixed Rate Sevenoaks School Foundat Senior

57629%QQ7 ... ABS Bank Loans and Corporate Bonds | 1Z .. 21,420,000 ... ..20,895,000 |... .. 14,536,809 | 01/21/2025 ..... 08/31/2041 ..... Currency Swap ..(2,101,750) .. (782,877)| G9113*-AA-6 . [Note .. ... 22,996,750 ...15,319,686
Evergreen basket of USD Fixed Rate Air Greenlan

57620%QP9 .......... ABS Bank Loans and Corporate Bonds |17 ......ccccovvviiiiiinnnniiis fooiinnnnnns 22,054,822 |........... 19,548,947 |........... 19,781,497 |01/21/2025 ..... 05/11/2037 ..... CUrrency SWap ......ocooeecvveeneninins foeeeeiinnns (3,050,549) ... (2,410,221) [K0226#-AE-2 . [Notes ........ccceereriiirunninniiiinnnnns 2 e [ 22,599,496 |........... 22,191,718
Evergreen basket of USD Fixed Rate TEC Hedland Pty Ltd Senior Secured

57620%QN4 .. ABS Bank Loans and Corporate Bonds | 1Z .. 58,176,805 ... ..62,985,420 |...........49,740,247 (01/23/2025 ..... 06/30/2042 ... Currency Swap ..(3,202,648)|.. ..(2,312,406) | 088066-AA-7 . [Notes ... . ...66, 188,068 ... 52,052,653
Evergreen basket of USD Fixed Rate UMV Globa

57620%QU6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiinniiiins foeinnnnnns 26,252,250 |........... 26,141,490 |........... 20,877,974 01/23/2025 ..... 01/31/2034 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,377,080)|........... (1,197,986) | G9162#-AA-2 . |Unsecured Notes 2 e [ 28,518,570 |........... 22,075,960
Evergreen basket of USD Fixed Rate SSP Financing Limited Gtd Senior

57629%QL8 ... ABS Bank Loans and Corporate Bonds |2 .. 12,329,000 |... ..11,260,842 |........... 10,830,451 (01/24/2025 ..... 10/15/2028 ..... Currency Swap ..(1,112,000) .. (928,971)| G8401*-AJ-0 . |Note Series E .. 2. ... 12,372,842 .. 11,759,422
Evergreen basket of USD Fixed Rate Nor thern Courier

57629%QK0 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiiiininins foovnnnnnns 24,511,646 |........... 26,130,121 |........... 23,177,447 | 01/24/2025 ... 06/30/2042 ... CUrrency SWap .....eeeeevcveeeeeeiiins foeviiinnnnnns (776,879)|....cvvveeen (314,478) 66509C-AC-4 . [Secured Notes ...........ccccceecureenns L U R 26,907,000 |........... 23,491,925
Evergreen basket of USD Fixed Rate Axium Solarlights Holdco Senior

57629%QJ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiininiins fooinnnnnns 39,861,907 |........... 46,095,952 |........... 42,381,609 |01/27/2025 ..... 04/30/2034 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,226,182) ............. (520,536) | C0555*-AA-4 . [Secured ...........cccccuverreiiiinnnnnnns 2 e [ 47,322,134 |.......c... 42,902, 145
Evergreen basket of USD Fixed Rate Victoria International C Senior

57620%QH7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvviiiniiiiins fooinnnnnns 42,5%,798 |...covveenn 45,708,573 |........... 39,690,361 | 01/28/2025 ..... 03/31/2039 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,194,873)........... (1,600,972)| 09396*-AA-3 . [Secured Notes ............cccceecuvuenns 2 e [ 47,903,446 |........... 41,291,333
Evergreen basket of USD Fixed Rate Air Greenland A/S Senior Unsecured

57629%QG9 .......... ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiiinnniiiis fooinnnnnns 11,840,885 |........... 10,537,113 |........... 11,128,301 |01/30/2025 ..... 05/11/2032 ..... CUrrency SWap ......oceeeecueeeneennis foeeeiiinnns (1,477,339).......... (1,280,591) [K0226#-AC-6 . [Notes .........cceeerviirvnniieiiiunnnnns 2 e [ 12,014,452 |........... 12,408,892
Evergreen basket of USD Fixed Rate Grand Renewable Solar, L Senior

57620%QF1 .......... ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiiiicnnniiis fooinnnnnns 16,279,167 |........... 17,772,669 |........... 16,134,801 |01/31/2025 ..... 01/31/2035 ..... CUrrency SWap .....eeeeevcveeeeeeiiins foeviiinnnnnns (556,872)...veennnnnn (275,655) [ 386435-AB-7 . [SecUred ..........ccccuveerreiiinninnnens [2 cviiiiiiiiiieineeeiieeeen foeee 18,329,541 |........... 16,410,456
Evergreen basket of USD Fixed Rate Remy Cointreau SA-SENIOR UNSECURED

57629%QE4 ... ABS Bank Loans and Corporate Bonds |1Z ... 10,421,000 |... ...9,245,000 |... ..10,645,489 | 01/31/2025 ..... 09/28/2030 ..... Currency Swap ..(1,313,000) .. ..(1,239,361) | F7725A-A0-3 . ...10,558,000 ...11,884,850
Evergreen basket of USD Fixed Rate

57629%QD6 .......... ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiiiiinnnniis fooinnnnnns 41,680,000 |........... 50,269,000 |........... 53,261,806 (01/31/2025 ..... 12/06/2029 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (5,256,000)........... (5,056,799) [ T6340*-AB-1 . [Unsecured Notes ..........cccccviviies |2 ciiiiiiiiiiiiiiiiiiineeceis |oeeeiinns 55,525,000 |........... 58,318,605
Evergreen basket of USD Fixed Rate Colliers International G Senior

57629%QC8 ... ABS Bank Loans and Corporate Bonds |1Z ... 30,024,000 ... ..29,511,360 |...........26,208,142 [02/03/2025 ..... 10/07/2031 ..... Currency Swap ..(3,769,920)|.. ..(2,789,438) | G22708-AB-6 . [Unsecured Notes .. ...33,281,280 ...28,997,580
Evergreen basket of USD Fixed Rate Spark Roads NEL Finance

57629%QB0 .......... ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiiiicnnniiis fooinnnnnns 37,035,900 |........... 39,672,856 |........... 37,756,042 | 02/03/2025 ..... 12/23/2052 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,239,380) |-..vvveenn (1,757,402) [ QB710*-AA-4 . |..eeeeeeiiiiiiee e 2 e [ 41,912,236 |........... 39,513,444
Evergreen basket of USD Fixed Rate Colliers International G Senior

57620%QA2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovvvvieninniins fooinnnnnns 35,247,800 |........... 34,608,600 |........... 34,185,558 | 02/04/2025 ..... 05/30/2028 ..... CUrrency SWap ......eeeeeecvveeneeenins foeeeiinnns (4,647,800)|........... (4,175,367) [ G22708-AA-8 . [UNSECUre .....covuvvvreereiiiiiiieeeniies |2 i foeeeiinnns 39,256,400 |........... 38,360,925
Evergreen basket of USD Fixed Rate Peyto Exploration & Deve Senior

57629*PZ8 .......... ABS Bank Loans and Corporate Bonds |17 ........ccccoviiiuveeiiiiiis fovinnnnnns 34,430,519 |........... 38,293,275 |........... 34,747,057 | 02/04/2025 ..... 01/02/2028 ..... CUrrency SWap ......eeoeveccveeeeeriiies |oveeiinnns (1,474,481)]........... (1,142,371) | 717046-C8-3 . [UNSECUre ...ooovievveeeeeiiiinneeeeeiiies |2 eiveiiiiieiieeiiiiiienieeeains |ooeeiinnns 39,767,756 |........... 35,889,428
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CANDO RAIL AND TERMINALS 4.4%

Evergreen basket of USD Fixed Rate Senior Secured Bond due February
ABS Bank Loans and Corporate Bonds 12,496,151 |... ...5,574,545 |............ 6,139,051 [02/19/2025 ..... Currency Swap .. (326,961)/.. ....106,055 (C2100*-AB-8 . [2033 .. ....5,901,506 ... 6,032,9%
Evergreen basket of USD Fixed Rate Dawsongroup PLC Senior Secured
ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnnniics Jooviinnns 52,706,500 |........... 50,744,760 |........... 52,840,080 [04/30/2025 ..... CUPTENCY SWap ...eeeeeereecuenreaeeains feeeeeeinns (1,998,370)........... (1,938,050) | G2743#-AA-5 . [Fixed Rate Notes .........ccccerriiiies |2 coviiiiiiiiiiiiiiiieeeeceis oo 52,743,130 54,778,130
Evergreen basket of USD Fixed Rate KONINKLIJKE VOPAK NV Senior

. |ABS Bank Loans and Corporate Bonds 62,524,000 |... ..57,048,800 |........... 62,449,930 [06/20/2025 ..... Currency Swap .. (5,533,200) .. ..(5,396,880) | N42816-CT-0 . [Unsecured Notes 2034 ELR .. ...62,582,000 ...67,846,810
Evergreen basket of USD Fixed Rate KONINKLIJKE VOPAK NV Senior
ABS Bank Loans and Corporate Bonds |17 ......cceoeeiiiiiiiinnnniis fooiiinnes 34,603,800 |........... 31,573,560 |........... 34,866,361 [06/20/2025 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (3,062,340) |........... (2,894,490) | N42818-CS-2 . [Unsecured Notes 2031 EUR .........co. |2 cociiiieiiiiiiiiieeeeiiiees o 34,635,900 37,760,851
Evergreen basket of USD Fixed Rate KONINKLIJKE VOPAK NV Senior

. |ABS Bank Loans and Corporate Bonds 17,248,000 |... ..15,737,600 |...........17,150,166 [06/20/2025 ..... Currency Swap ..(1,526,400) .. ..(1,499,650) N42816-CY-9 . [Subordinated Notes 2032 EWR ......... ...17,264,000 ...18,649,816
Evergreen basket of USD Fixed Rate KONINKLIJKE VOPAK NV Senior
ABS Bank Loans and Corporate Bonds |17 ......cceoeeiiiiiiiinnnniis Jooiiinnes 18,326,000 |........... 16,721,200 |........... 18,369,458 (06/20/2025 ..... CUPTENCY SWap ...eeeeeereecuenreaeeains feeeeeeinns (1,621,800)|........... (1,537,926) [N42818-CX-1 . [Subordinated Notes 2030 EUR ......... |2 coooriiiiiiiiiiiiiiiiieeieis Joeeeiis 18,343,000 19,907,384
Evergreen Basket of Long Fixed Rate Churchill NCPCIF CLO [-CHMML 2024-
ABS Bank Loans and Corporate Bonds | 1Z .......cceeeveiiiinincennnns foevenee 100,000,000 |........... 26,000,000 |........... 24,581,567 | 02/25/2025 ..... Treasury Forward ........ooccceeeeens foeviiiiiiinniiiiiinns o (1,446,981) [ 17151P-AA-3 . A A .eooeieiiiiiieiieieieeceeieee | 1 s 26,000,000 26,028,548
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |17 ......c.eeoviiiiiiiiiniiniis fooviiiiec e feeeeiis 25,000,000 |........... 24,999,875 |02/25/2025 ..... Treasury Forward ......oooocceeeeeenns fooriiiiinnniiiiiienes e 03768C-AQ-2 . | Apidos CLO XXX-APID XXXA ATBR ..... [1 cccomrreiiiiiiiiiiiiiiees [ 25,000,000 24,999,875
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
ABS Bank Loans and Corporate Bonds |17 .....cc.eooeiiiiiiiiiniiniis fooviiieeeieiiieeeees feeeeiies 24,552,230 |........... 24,517,856 | 02/25/2025 ..... Treasury Forward ......oooocceeeeeeens fooriiiiinnniiiiiienns e 06763B-Ad-8 . [2A AR ...oeeiiiiiiiieeiiiieeeeeeees [ 1 [ 24,552,230 24,517,856
Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |17 ......c.eeoeiiiiiiiiiniiiiis oo feeeeeies 25,000,000 |........... 25,035,475 |02/25/2025 ..... Treasury Forward ......ooooceeeeeeenns fooriiiiinnniiiiiienes e 74980F-AQ-8 . | RR 8 Ltd-RRAM 2020-8A ATR .......... [ 1 ceceeiiiiiiiiiiiee [ 25,000,000 25,035,475
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 7 L-DCLO 2024-
ABS Bank Loans and Corporate Bonds |17 ......c.eooviiiiiiiiiiiiiiis fooviiieee e feeeeiies 10,000,000 |........... 10,044,500 |02/25/2025 ..... Treasury Forward ......ooooceeeeeeenns fooriiiiinnniniiiienes e 252550-AA-6 . [TA ATA oo [T [ 10,000,000 10,044,500
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Vanguard Group, Inc. Senior Notes
Corporate Bonds .......cceeeeveeviccnns |12 coiiiiiiiiiiicee s 250,000,000 |......... 200,000,000 |......... 115,686,261 |03/26/2025 ..... cleared ....occeeeieiiiiiiiie s e [ 2,875,861 |92203#-AY-4 . [Series K ....ooocueeeeeeiiiiieineeeis [ 1o e 200,000,000 112,810,400
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SUNNOVA ENERGY CORP Sunnova SOL
Corporate Bonds .......c.eeeeveviiinns |12 coiiiiiiiiiiiins e [ 63,888,019 |........... 61,832,985 | 03/26/2025 ..... cleared ....oceeviiiiiiiiieciies e [ 86746H-AA-8 . |VII1 Issuer, LLC - CLASS A ..o [ 1 cooiiiiiiiii e [ 63,888,019 61,832,985
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Consol idated Communicati-CNSL 2025-
Corporate Bonds .......cceeeeveevvccnns |12 coiiiiiiiiiiieie s 250,000,000 |........... 59,837,826 |........... 64,275,547 | 03/26/2025 ..... cleared ....occeeeeieiiiiiiiie s e [ 2,919,507 [209031-AA-1 . [1A A2 ..ooereiiiiiiiiiiiiieeeeeeeene | 1 s 59,837,826 61,356,040
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Murphy's Bowl LLC Senior Secured
Corporate Bonds .......c.eeeevevvvinnns |12 ciiiiiiiiiiiiiis e [ 50,625,000 |........... 35,655,086 | 03/26/2025 ..... cleared ....ocevviiiiiiiiieceiens e [ 62676#-AR-7 . Notes .....coovvcuuemrerriiiiiiieeneiis [ 1 e 50,625,000 35,655,086
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds .......ceeeevevviinns |12 ciiiiiiiiiiiciiiics e [ 46,060,393 |........... 38,045,123 | 03/26/2025 ..... cleared ....ocueeiiiiiiiiiecies e [ 219350-BF-1 . | CORNING INC-SENIOR UNSECURED ....... [2 .eeereeiiiiiiiiiiiiiiiieeee foeeeeee 46,060,393 38,045,123
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds .......c.eeeeveviiinns |12 coiiiiiiiiiiiins e [ 41,755,618 |........... 34,786,529 | 03/26/2025 ..... cleared ....oceeviiiiiiiiieciies e [ 023135-Bll-7 . | Amazon.com Inc-SENIOR UNSECURED ... |1 ..eoeeeiiiiiiiiiiiiiiiiiiins feeeeeee 41,755,618 34,786,529
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Private Educatio-NAVSL
Corporate Bonds .......c.eeeevevvicnns |12 coiiiiiiiiiiiiiiis e [ 39,289,333 |........... 40,297,441 | 03/26/2025 ..... cleared ....oceeviiiiiiiiieciies e [ 63943C-AA-9 . [2024-A A ..eeiiiiiiiiieeeeees [T [ 39,289,333 40,297,441
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SUNNOVA SOL IX ISSUER LL Sunnova
Corporate Bonds .......c.eeeeveviiinns |12 coiiiiiiiiiiiins e [ 11,370,174 |........... 11,183,734 |03/26/2025 ..... cleared ....oceeviiiiiiiiieciies e [ BGS340-AP-7 . |SOL IX Issuer, LLC = CLASS A ..o [1 coceeeiiiiiiiiiiiiiiee [ 11,370,174 11,183,734
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SMB Private Education Loan Trust
Corporate Bonds .......ceeeevevviinns |12 ciiiiiiiiiiiciiiics e [ 10,000,000 |........... 10,000,000 | 03/26/2025 ..... cleared ....ocueeiiiiiiiiiecies e [ T8A49H-AC-1 . [2023-B ... [T [ 10,000,000 10,000,000
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Trustees of the Smith Co Senior
Corporate Bonds .......ceeeeveevvicnns |12 coiiiiiiiiiiiiiee s 250,000,000 |........... 40,000,000 |........... 25,298,854 |03/26/2025 ..... cleared ....ooceeeeieiiiiiiiie s e [ 3,137,734 [898377-A0-5 . INote Series B .......cccoeeevervvceenns | 1o s 40,000,000 22,161,120
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Sunnova SOL VI Issuer LL-SNVA 2024-
Corporate Bonds .......c.eeeevvvvvcenns |12 ciiiiiiiiiiiiiis e [ 38,635,439 |........... 38,556,975 | 03/26/2025 ..... cleared ....occeeviiiiiiiiiecies e [ 86744Y-AA-3 . 1A A oo [T [ 38,635,439 38,556,975
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds .......c.eeeeveviiinns |12 coiiiiiiiiiiiins e [ 25,861,670 |........... 19,374,401 (03/26/2025 ..... cleared ....oceeviiiiiiiiieciies e [ 126408-HG-1 . [ CSX CORP-SENIOR UNSECURED .......coo |1 coiiiiiiiiiiiiiiieeeecis o 25,861,670 19,374,401
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds ... ..35,470,659 |........... 25,642,742 03/26/2025 ..... cleared 571676-AH-8 . |Mars Inc-SENIOR UNSECURED .......... ... 35,470,659 ...25,642,742
Evergreen Basket Interest Rate Swap - SOFR CME CounterpointeSRE CPACE Habitat 2024
Corporate Bonds .......ceeeevevviinns |12 coiiiiiiiiiiiiis e [ 42,335,827 |........... 42,365,462 |03/26/2025 ..... cleared ....ocueeiiiiiiiiiecies e [ 222290-AA-9 . [Class A SUBI .oooovueeeeeeiiiiiieeees [ 1 e 42,335,827 42,365,462
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Johns Hopkins University-SENIOR
Corporate Bonds ... ..31,004,536 |........... 19,383,372 [03/26/2025 ..... cleared 478115-AF-5 . |UNSECURED ... ...31,004,536 ... 19,383,372
Evergreen Basket Interest Rate Swap - SOFR CVE ConocoPhillips Co-
Corporate Bonds .......ceeeevevvicnnns |12 coiiiiiiiiiiiiis e [ 30,616,305 |........... 30,590,297 | 03/26/2025 ..... cleared ....oceeviiiiiiiiieciins e [ 20826FBH-8 . |.ooeveiieeeiiiiiiee e [T [ 30,616,305 30,590,297
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SMB Private Education Loan Trust
Corporate Bonds .......ceeeevevivinnns |12 coiiiiiiiiiiiiis e [ 15,000,000 |........... 15,000,000 | 03/26/2025 ..... cleared ....occeeviiiiiiiiiccies e [ T8449H-AC-1 . [2023-B ... [ 1 [ 15,000,000 15,000,000
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Pfizer Investment Enterp-SENIOR
Corporate Bonds .......cceeeeveevvccnns |12 coiiiiiiiiiiieie s 250,000,000 |........... 29,248,506 |........... 31,697,407 (03/26/2025 ..... cleared ....ocueeeieiiiiiiiie s e [ 3,225,025 | 716973-AH-5 . [UNSECURED .......eeeeeeeeeiiiiieceeeees | 1 e ot 29,248,506 28,472,382
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Student Loan Tru-NAVSL
Corporate Bonds .......ccoeeeeeiinnns |17 coiiiiiiiiiiiiiiiiiiieccs | e, 28,999,134 |........... 27,128,504 | 03/26/2025 ..... cleared .....cccoveieiiiiiiiiieniiiiins [ | 63941L-AD-5 . J2019-BAB .....ooeeeiiiiiinneeriiiieeees [ 1 [ 28,999, 134 27,128,504
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Evergreen Basket of Floating Interest Rate Swap - SOFR CME Michigan Electric Transm Senior
57620*P$4 .......... Corporate Bonds .........ccceeeeiunnns 1Z i e o 28,000,000 |........... 17,062,304 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 50447#-AK-9 . [Secured Notes ...........cccoevureennns T [ 28,000,000 [........... 17,062,304
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57620*P$4 .......... Corporate Bonds .........cccoeeeiunnns 1Z i e o 49,506,210 |........... 39,372,878 | 03/26/2025 ..... 03/26/2055 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 899043-AA-1 . | TUFTS UNIVERSITY-UNSECURED BOND ... [ 1 evvveeiiiiiiiiiniiiiiiiien fereeiins 49,506,210 |........... 39,372,878
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57620*P$4 .......... Corporate Bonds .........ccoeeeviunnnns 1Z i e o 26,393,312 |........... 18,877,246 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 00206R-KB~7 . | AT&T Inc-SENIOR UNSECURED .......... 2 e [ 26,393,312 |..ueveennnn 18,877,246
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57620*P$4 .......... Corporate Bonds .........cccoeeviunnnns 1Z i e o 25,324,754 |........... 24,908,186 [03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 63941F-AD-8 . |Navient Private Education Ref ..... L U R 25,324,754 |........... 24,908, 186
Evergreen Basket of Floating Interest Rate Swap - SOFR CME CPGX 6.714 08/15/63-SENIOR
57620*P$4 .......... Corporate Bonds .........cccoeeviunnns 1Z i e o 25,633,115 |........... 28,162,173 [03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 19828T-AD-8 . [UNSECURED ........eovveiiiiiniiiiniiiiins [ 2 e o 25,633,115 |........... 28,162,173
Evergreen Basket of Floating Interest Rate Swap - SOFR CME MASS INSTITUTE OF TECH-UNSECURED
57620*P$4 .......... Corporate Bonds .........cccoeeeiunnns 1Z i e o 21,179,789 |........... 16,518,944 (03/26/2025 ..... 03/26/2055 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 575718-AB=7 . BOND ...coevriiviiiinnriiiiiinneeeinene [ 1 e 21,179,789 |........... 16,518,944
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SMB Private Education Lo-SMB 2024-A
57620*P$4 .......... Corporate Bonds .........ccoeeeviunnnns 1Z i e o 27,551,143 |........... 27,737,390 | 03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 831943-AC-9 . B eveeiieiiiiiiii e L U R 27,551,143 |........... 27,737,390
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SUNNOVA SOL IX ISSUER LL Sunnova
57620*P$4 .......... Corporate Bonds .........c.coeeeviunnnns 1Z i e o 28,698,271 |........... 28,227,696 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ BGS340-AP-7 . [|SOL IX Issuer, LLC - CLASS A ....... L U R 28,698,271 |........... 28,227,696
Need to File with |Evergreen basket of USD Fixed Rate BON SECOURS MERCY HEALTH Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiiinnnniis foeinnnnnns 10,080,000 |............ 9,582,300 |........... 10,090,787 | 06/05/2025 ..... 10/01/2040 ..... CUrrency SWap .....eeeeevcveeeeeeiiins foeviiinnnnnns (480,600) [+.evvvrrnnnes (140,102)| 09778P-A8-4 . [Secured Note ...........cccccerriiinnns L U R 10,062,900 |........... 10,230,889
Need to File with |Evergreen basket of USD Fixed Rate BEANFIELD SECURITIZATION Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiiiiinnnniis fooinnnnnns 43,624,642 |........... 43,085,955 |........... 43,966,490 | 05/30/2025 ..... 06/25/2030 ..... CUPrency SWap ....eeeeevvvveeeeeeiiins foeeiiiinnnnns (107,648) |...cvvveennnne 384,184 |073953-AD-3 . [Secured Note Class A-2 ............... L U R 43,193,603 |........... 43,582,306
Need to File with |Evergreen basket of USD Fixed Rate BEANFIELD SECURITIZATION Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........cccovveviviinnnenins |oevinnnnnns 4,369,628 |............ 4,320,733 |..ccvnnnnn 4,414,213 1 05/30/2025 ..... 06/25/2030 ..... CUPTenCY SWap ...eeevveevecueeenenniis [oeneeiiiinnns (10,782)f..cceeeiiianns 34,623 |073953-AE-1 . [Secured Note Class B .................. 2 e [ 4,331,515 | 4,379,590
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 .......ccccoovviiiiviinnnniis feinnnnnns 16,885,779 |........... 16,387,881 |........... 15,872,430 (06/25/2025 ..... 12/15/2033 ..... Currency Swap (178,086) [E3075#-AA-3 . LN ..oovviiiieiiiiiiie e 2 e [ 16,969,171 |........... 16,050,516
Need to File with |Evergreen basket of USD Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccovvviiiiiinnnniis foeinnnnnns 16,301,600 |........... 15,895,480 |........... 16,456,427 (06/24/2025 ..... 06/30/2030 ..... Currency Swap (184,573) T9263*-AA-0 . | Senior Secured Notes ................. 2 e [ 16,256,160 |........... 16,641,000
Need to File with |Evergreen basket of USD Fixed Rate
the NAIC ... . |ABS Bank Loans and Corporate Bonds |1Z .. ...4,216,000 |... 4,262,810 |... .... 4,312,127 (07/09/2025 ..... 07/09/2032 ..... Currency Swap ....150,673 | G4622#-AX-7 . | Guaranteed Senior Notes Series A . | 1Z .. .... 4,213,520 .... 4,161,453
Need to File Evergreen basket of USD Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z ....c..oveveviiviiiiiinvinnnns Jooneiinnnnns 4,080,000 |..ceuvernnns 4,085,400 |............ 4,179,964 (07/09/2025 ..... 07/09/2037 ..... CUTTency SWap wuuuvevenvernnvernnvennnee fovvvnnvennnnnnnn 47,700 [ooeenninnnnnns 202,964 | G4622#-AY-5 . |Guaranteed Senior Notes Series B . [1Z .iovviiiviiiviiiiiiiniiiinns e 4,037,700 |..ceunennns 3,977,000
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 |... 6,940,011 |............ 6,940,167 | 06/27/2025 ..... 06/27/2030 ..... Currency Swap ....116,100 (CB665*-AV-8 . .... 6,843,829 .... 6,824,067
Need to File Evergreen basket of USD Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........ccccovvviinvinnnnnins |oeiinnnnnns 4,442,826 |............ 4,503,624 |............ 4,511,187 |06/27/2025 ..... 06/27/2032 ..... CUPTency SWap ....eeeeeeecuveeeneeniinns foeviiininnennns 62,416 |....ccvveeennne 78,459 | 08665*-All-6 . [Notes Due 2032 .........cccceveviiiinns |2 ciiiiiiiiiiiiiiiieeecciins | 4,441,208 |............ 4,432,728
PCRED LENDING 111 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 .......cccccovvviinniienninns |oeninnnns 250,000,000 |.......... 147,978,451 |.......... 149,429,192 (04/28/2025 ..... 04/29/2026 ..... Treasury Forward ........oooccvveeeens [oniiiiiiinnnnniiiiins foneeennnns 1,450,741 [69324#-MS-6 . [Series 2022-7 .........cccvveeeeeiunnnns L U F 147,978,451 |.......... 147,978,451
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 ......cccoovvviiiiinnninnis foviniiniiiiiiiieeeee foniiiinns 63,351,066 |........... 63,351,066 (04/28/2025 ..... 04/29/2026 ..... Treasury Forward .......oooceveeeeenns fooviiininnnniniiinnns foes 126257-IN-9 . [2021-2 oo L U R 63,351,066 |........... 63,351,066
Need to File with |Evergreen Basket of Long Fixed Rate CMFT RE Lending Sub MM, LLC - Term
the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z ......oveeveviinnveiniennines foorveiinieiiiviiiniinns fereviiens 27,000,000 [........... 27,000,000 |04/28/2025 ..... 04/29/2026 ..... Treasury Forward ....coueveevnvevninens fovvvnvininiiiiiiiiies [ 127584-AB-1 . |Loan Series 2022-3 ...........ccuvvennn 2 i [ 27,000,000 |........... 27,000,000
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z ......ovvevnveinnviinvennines foorviiiiieiiiiiiiniines foveeiinns 20,000,000 [........... 20,000,000 |04/28/2025 ..... 04/29/2026 ..... Treasury Forward ....coueveevnveeninens fovvvnviinniiiiniin [ 18685@-MM-1 . | Cliffwater Corporate Lending Fund |1 ..ocovuvviriviinnenniniininens foreinnnenns 20,000,000 |.....cenn.. 20,000,000
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 |17 .......ccccovvviiniiinnniiis foeinnnnnns 88,000,000 |........... 77,265,914 |........... 77,674,516 [04/28/2025 ..... 04/29/2026 ..... Treasury Forward ........cooceveereens [oonniiiinininniiiiinns o, 448,749 | 50207M-AA-5 . JLOANS ...eerriiiiiriiiiieiiiiiie e L U R 77,265,914 |........... 77,225,767
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z ......ovvevnviinnviinieinines foorviiiiiiiiiiiiiniinns feeeiiinens 20,000,000 [........... 20,000,000 |04/28/2025 ..... 04/29/2026 ..... Treasury Forward ....coueveevnveeninens fovvvnviinniiiiniin [ 18685@-MM-1 . | Cliffwater Corporate Lending Fund |1 ..ocovuvviriviinnenniniininens foreinnnenns 20,000,000 |.....cenn.. 20,000,000
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 .......cccccovvviininiennnnns |oeninnnns 250,000,000 |........... 37,448,534 |........... 48,310,871 [05/22/2025 ..... 05/21/2027 ..... Treasury Forward ........oooceveeeeeens [oeeniiiiinnnnniiiiinns foeeennne 10,862,337 |69324-MS-6 . [Series 2022-7 .........ccccuverriiiunnnns L U R 37,448,534 |........... 37,448,534
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 ......ovvevnviinnviinieinines fooeviiiiiiiiiiiiiniinns fereiiienns 33,396,249 |........... 33,378,896 [05/22/2025 ..... 05/21/2027 ..... Treasury Forward ....coueveevnveeninens fovvvnviiinniiiiiiins [ 50207M-AA-5 . [LOaNS ..ievuiiiriiiiiiei e T s [oreein 33,396,249 |........... 33,378,896
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 .......ccccooviiiveniiiiiies |ovvinnniiiiiiiiiiinees foveeiinnns 58,504,806 |........... 58,504,806 [05/22/2025 ... 05/21/2027 ..... Treasury Forward ....oooooveeneeeiiens |ooviiiinnniiiiiiiienns o, 46143#-MU-8 . [Series 2022-9 ........ccccceiiiiiinnnnnns 2 e i 58,504,806 |........... 58,504,806




L¥'GOIS

STATEMENT AS OF SEPTEMBER 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
Need to File with |Evergreen Basket of Long Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z ......ovvevnviinnviiiviinnes fooeviniiieiiniiiiiiinns fereiiienns 20,000,000 [........... 20,000,000 |05/22/2025 ..... 05/21/2027 ..... Treasury Forward ....coueveevnvevninens fovvvnvininiiiiiiiiies [ 18685@-MM-1 . | Cliffwater Corporate Lending Fund |1 ..ocovuvviriveinneinineininees foreeninenns 20,000,000 |.....cenn.. 20,000,000
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 .......cceeeeeiiiinincennnns fereies 250,000,000 |........... 31,569,193 |........... 37,395,216 | 06/10/2025 ..... 06/11/2027 ..... Treasury Forward ........oooccveeeeens foeeriiiiiiinniiiiins o 5,826,023 [46143#-MU-8 . [Series 2022-9 ........coceriiuuunnnnnne 2 e e 31,569,193 |........... 31,569,193
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 |[1Z .. ..99,771,088 |...........99,771,058 [06/10/2025 ..... 06/11/2027 ..... Treasury Forward .... 96524K-AD-2 . [Class A ... 1 ...99,771,058 ...99,771,058
PCRED LEND ,
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 |[1Z .. ..89,569,999 |...........89,569,999 [06/10/2025 ..... 06/11/2027 ..... Treasury Forward .... 69324¢-M0-0 . [Series 2021-5 .. 1 ... 89,569,999 ... 89,569,999
Need to File Evergreen Basket of Long Fixed Rate CRE MMI SUB, LL
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eeoviiiiiiiiiniiinis fooviiieec e feeeeeiis 30,000,000 |........... 30,000,000 |06/10/2025 ..... 06/11/2027 ..... Treasury Forward .......oooeceeeeeeens foorieiiinnniniiienes e 126257-MN-9 . [2021-2 oo T e [ 30,000,000 |........... 30,000,000
Need to File with |Evergreen basket of USD Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eoeviiiiiiiinneniis Jooiiinees 64,220,579 |......ee.. 63,503,878 |........... 64,776,212 07/30/2025 ..... 07/30/2030 ..... CUPTENCY SWaP ...eeeeerrecveereeeeeins [eeeiiinneas (716,701) [oeeeinnes 880,209 | 084670-E#-1 . [Berkshire Hathaway Inc .............. 12 e [ 64,220,579 |........... 63,896,003
Need to File with |Evergreen basket of USD Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z ...cceveevnveennveiniienines feeeeennns 12,998,100 |....ceveeneenns (26,640)|.....cuuunn..n. 198,578 |10/09/2025 ..... 10/09/2032 ..... CUTTency SWap weeeveeenveeeneeenneeennes foeveeneennnnans (26,640)|.....cuunn..n. 198,578 | .everiinnnns Van Ord forward settling bond 1 .. | weeevviriiiiiiiiiiiiis o o
Need to File with |Evergreen basket of USD Fixed Rate SOCIETA GASDOTT ITALIA SPA Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cceoeviiiiiiiinenniis fooiiinnnns 77,511,292 | 76,875,404 |........... 78,791,345 | 07/22/2025 ..... 07/23/2032 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (1,080,806 [...cceeennnveen 304,808 | T9006*-AA-2 . [Secured Note ..........ccccoeerriiiunnns 27 i e 77,906,210 |........... 78,486,537
Need to File with |Evergreen basket of USD Fixed Rate COOPERATIE KONINKLIJKE COSUN UA :
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.ooeviiiiiiicnnnniis fooviinees 17,535,000 |...oeeeeneeen (66,000 .....evvennns (28,054)] 06/03/2026 ..... 06/03/2038 ..... CUPTENCY SWAP ..evvveeeeiaiiiiieeeeeis [eeeereiiinees (66,000 .....evvennns (28,054)| oooiiiiieenns Senior Unsecured Notes B ............ 27 e | [
Need to File with |Evergreen basket of USD Fixed Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z ...cceoveevnveennieeniienines feeeeennes 28,923,700 |oeeeueennannnnn (59,280)[..cueeunennnnn. 358,865 [07/29/2025 ..... 07/31/2025 ..... CUTTency SWap weevveeeneeeeneereneeeenes foevenneeennnans (59,280)[..cueeunennnnn. 358,865 | .eerernirnnns Van Ord forward settling bond 2 ... [ evevverniiiiiiiiiiiiiines o o
Need to File with |Evergreen basket of USD Fixed Rate COOPERATIE KONINKLIJKE COSUN UA :
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.oceviiiiiiiinenniis fooiiinees 11,690,000 |.....ovenenne (44,000) |....cvvnennne (16,860) [ 03/04/2026 ..... 03/04/2036 ..... CUPTENCY SWAP ...vvveeeeieiiiiieeeeeis [eeeeeeiiiines (44,000) |....cvveennne (16,860) [ ..ooveeennnnnns Senior Unsecured Notes A ............ 27 i | [
Need to File with |Evergreen basket of USD Fixed Rate COOPERATIE KONINKLIJKE COSUN UA :
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cc.eoeeiiiiiiiinenniis fooiiinens 29,225,000 |....cevveenns (110,000 [-.. e (50,126)| 09/02/2026 ..... 09/02/2036 ..... CUPTENCY SWaP ...eeeeerrecveereerieins fereiiinnnas (110,000 [... e (50,126)| .ooeinviieennn Senior Unsecured Notes C ............. 27 e | [
Need to File with |Evergreen basket of USD Fixed Rate Chane Terminals Subholding |1 BV
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eoeviiiiiiiinnnniis fooiiinnes 41,714,400 |........... 40,582,360 |........... 42,374,329 |07/30/2025 ..... 08/01/2025 ..... CUPTENCY SWap ....eeeerrecvenreereniien foereiiiinnnas (997,360) |...cvvnnnnnn (648,254) [ N19538-AB-4 . [Senior Secured Notes EWR ............. 2 e e 41,579,720 |........... 43,022,583
Need to File with |Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.ooeviiiiiiiinneniis fooininnes 90,000,000 |......... 100,000,000 |........... 98,553,997 |09/18/2025 ..... 09/18/2040 ..... cleared .....ocuveiiiiiiiiiiiiies e [ (1,446,003) [ 186858-MM-1 . | Cliffuater Corporate Lending Fund |1 ......coooviiiiiiiiiiiiiinnns foeeeenae 100,000,000 |......... 100,000,000
Need to File with |Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Blackstone Credit Rated Fund Trust
the NAIC ............ ABS Bank Loans and Corporate Bonds | 1Z .......cceeeveiiiinincenenns foereiee 300,000,000 |......... 153,669,600 |......... 148,641,000 |09/15/2025 ..... 09/15/2055 ..... cleared .....cceeeiiiiiiiiiiiecies e [ (5,028,600) [ 09262X-AB-7 . |LP ..oeeieiiiiiieiiiiiee e T e [ 153,669,600 |......... 153,669,600
Need to File with |Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CLO 2023-11
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cceeeeviiiiiiiinieninis foviiiiiiee e feeeeeee 150,000,000 |......... 150,000,000 |09/15/2025 ..... 09/15/2055 ..... cleared ....oceeviiiiiiiiieciies e [ 067934-AJ-8 . JLtd oo [T [ 150,000,000 |......... 150,000,000
Need to File with |Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.eoooiiiiiiiiiiiiiiiis fooiiiieeiciiieeeeee feeeeees 144,642,857 |.......... 144,642,857 |09/15/2025 ..... 09/15/2055 ..... cleared ....oceeviiiiiiiiieciies e [ 09263R-AA-1 . | Blackstone Cooper Issuer LLC ...... 1 e | 144,642,857 |.......... 144,642,857
Need to File with |Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cceeeeviiiiiiiinieninis foviiiiiiee e feeeeeee 130,000,000 |......... 130,000,000 |09/15/2025 ..... 09/15/2055 ..... cleared ....oceeviiiiiiiiieciies e [ 00168Z-WM-9 . | AMF ENDEAVOUR, LLC, .....ccoeeeeennnee T e [ 130,000,000 |......... 130,000,000
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME Atlas Securitized Products Funding
the NAIC ............ Corporate Bonds .........cceeeeiiunnes 1Z e e 500,000,000 |......... 371,122,877 |.......... 359,401,948 |07/10/2025 ..... 07/10/2045 ..... cleared ...ooceveieeiiiiiiies e [ (11,720,928) [ 04941%-AA-2 . [ILP ...eevveiiiiiiiiiiiecciiieeeeeeeee | 1o [ 371,122,877 |......... 371,122,877
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME Atlas Securitized Products Funding
the NAIC ............ Corporate Bonds .........cceeeeriunnes 1Z e [ o 70,783,784 |........... 70,783,784 (07/10/2025 ..... 07/10/2045 ..... cleared ....oceeviiiiiiiiieciies e [ 04940#-AB=7 . [BLP ...eeeieieeiiiiieie e [ 2 e [ 70,783,784 |........... 70,783,784
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........cceeeeiiunnens 1Z e [ o 28,780,241 |........... 28,780,241 (07/10/2025 ..... 07/10/2045 ..... cleared ....occeeviiiiiiiiiecies e [ 57630Z-MV-9 . | CounterpointeSRE .............ccccceees 27 i e 28,780,241 |........... 28,780,241
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........cceeeeriunnes 1Z e [ o 24,654,541 |........... 24,654,541 107/10/2025 ..... 07/10/2045 ..... cleared ....oceeviiiiiiiiieciies e [ 149123-CE-9 . |Caterpillar Inc .....ccceeeeieinnnns T e [ 24,654,541 |........... 24,654,541
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ... ... [Corporate Bonds ... 1z .. ..24,391,418 |...........24,391,418 [07/10/2025 ..... 07/10/2045 ..... cleared 58933Y-BN-4 . |Merck & Co Inc 1. ...24,391,418 ...24,391,418
Need to File Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds ........ccceeeeiiunnnns 1Z e [ o 23,784,066 |........... 23,784,066 (07/10/2025 ..... 07/10/2045 ..... cleared ....ocueeiiiiiiiiiecies e [ 40408L-AC-1 . | HASI SYB 2017-1 LLC ......ceeeeeeeee T e [ 23,784,066 |........... 23,784,066
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME Atlas Securitized Products Funding
the NAIC ... ... [Corporate Bonds ... 1z .. .. 109,831,147 |...........97,660, 168 [07/10/2025 ..... 07/10/2045 ..... cleared 04941*-AB-0 . |ILP ... . .... 109,831,147 |......... 109,831, 147
Need to File Evergreen Basket Interest Rate Swap -
the NAIC ............ Corporate Bonds .........cceeeeriunnes 1Z e [ o 23,565,704 |........... 23,565,704 |07/10/2025 ..... 07/10/2045 ..... cleared ....occeviieiiiiiiecins e [ 594918-BU-7 . |Microsoft Corp .......ccceveeerrnunnes T e [ 23,565,704 |........... 23,565,704
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ... ... [Corporate Bonds ... 1z .. ..23,527,385 |........... 23,527,385 [07/10/2025 ..... 07/10/2045 ..... cleared 254845-J7-4 . |District of Columbia Water & S ... [1. ...23,527,385 ...23,527,385
Need to File Evergreen Basket Interest Rate Swap Navient Private Education Refi Loan
the NAIC ............ Corporate Bonds .........cceeeeiiunnens 1Z e [ o 22,613,247 | 22,613,247 |07/10/2025 ..... 07/10/2045 ..... cleared ....oceeviiiiiiiiiecies e [ 63941C-AE-3 . [Trust 2019-D ....eeeeeeeeeiiiiieeeeees [ 1 e 22,613,247 ..o 22,613,247
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........cccceeeeunenes 12 i e [ 21,941,658 |........... 21,941,658 | 07/10/2025 ..... 07/10/2045 ..... cleared .....cccoveieiiiiiiiiieniiiiins [ | 899043-AB-9 . | Trustees of Tufts College .......... 1o |, 21,941,688 |........... 21,941,658
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions
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Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME Municipal Electric Authority of
the NAIC ............ Corporate Bonds .........ccceeeeiunnns 1Z i e o 21,411,375 |......eees 21,411,375 | 07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 626207-YS-7 . [GEOrgia ..vvvvreeriiririiieeiiiiiiieees [ 2 i feee 21,411,375 | 21,411,375
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........cccoeeeiunnns 1Z i e o 21,179,530 |...uveens 21,179,530 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 13645R-AX-2 . | Canadian Pacific Kansas City Ltd . |2 ...ccccoeriiiiiniininiiiinns foiiienns 21,179,530 |........... 21,179,530
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........ccoeeeviunnnns 1Z i e o 20,515,190 |..cvveens 20,515,190 | 07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 874060-BN-5 . | Takeda Pharmaceutical Co Ltd ....... [2 ovvriiiiiiiiiniiiiiinnnns e 20,515,190 |........... 20,515,190
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........cccoeeviunnnns 1Z i e o 20,439,374 |........... 20,439,374 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 037833-EA-4 . | Apple INC woovvieniieieiiiiiieeeeeee [ 1 e 20,439,374 |........... 20,439,374
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........cccoeeviunnns 1Z i e o 20,187,612 |........... 20,187,612 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 532457-CT-3 . |Eli Lilly & €0 wevvvvvevviirieinenenes [ 1 e 20,187,612 |........... 20,187,612
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........cccoeeeiunnns 1Z i e o 19,998,171 |........... 19,998,171 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 64035U-AC-2 . |Nelnet Student Loan Trust 2025-C . [1 ..cooovviiiiiiiinnniiiiininns foeeninns 19,998 171 |........... 19,998, 171
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........ccoeeeviunnnns 1Z i e o 19,969,773 |........... 19,969,773 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 548661-ES-2 . |Lowe's C0S INC wuvevvevvuvvvenenniii [2 i fes 19,969,773 |........... 19,969,773
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME Navient Private Education Refi Loan
the NAIC ............ Corporate Bonds .........c.coeeeviunnnns 1Z i e o 19,744,524 |........... 19,744,524 107/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 63941K-AD-7 . [Trust 2020-C ......ovvvvveviininnnneenns [ 1 e 19,744,524 |........... 19,744,524
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds ..........cceeeviunnns 1Z i e o 19,449,402 |........... 19,449,402 | 07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 571676-BD-6 . |Mars INnc ......oeevveviinnnnenneiiinns [ 1 e 19,449,402 |........... 19,449,402
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........cccoeeeiunnns 1Z i e o 19,183,151 |........... 19,183,151 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 12530M-AB-1 . [ CF Hippolyta Issuer LLC .......ccooee [T ooiiiiiiiiiiiiiiiiiiis o 19,183,151 [........... 19,183, 151
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........ccceeeeiunnnns 1Z i e o 18,570,043 |........... 18,570,043 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 75973H-AA-5 . | Renew 2023-1 ...oouvveeenniiiinennens [T [ 18,570,043 |........... 18,570,043
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........c.coeeeviunnnns 1Z i e o 18,205,340 |........... 18,205,340 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 915217-WX-7 . | University of Virginia ......ccccooee [ 1 oo e 18,205,340 |........... 18,205,340
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds ..........cceeeviunnns 1Z i e o 17,878,000 |........... 17,878,000 | 07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 45846A-AA-8 . | Interchile SA .......ccovviiiiiiiinnns [ 2 i e 17,878,000 |........... 17,878,000
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ... . [Corporate Bonds ... 1 .. ..17,788,721 |........... 17,788,721 07/10/2025 ..... 07/10/2045 ..... cleared 86772R-AA-3 . | Sunrun Jupiter Issuer 2022-1 LLC . ...17,788,721 ...17,788,721
Need to File Evergreen Basket Interest Rate Swap -
the NAIC ............ Corporate Bonds .........ccceeeeiunnnns 1Z i e o 17,612,543 |........... 17,612,543 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 91324P-FM-9 . | UnitedHealth Group Inc ........cooo [ 1 coiiiiiiiiiiin e 17,612,543 |........... 17,612,543
Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME
the NAIC ... . [Corporate Bonds ... 1 .. ..15,055,647 |........... 15,055,647 [07/10/2025 ..... 07/10/2045 ..... cleared 89656G-AC-8 . | Trinity Rail Leasing 2021 LLC ..... ... 15,055,647 ... 15,055,647
Need to File Evergreen Basket Interest Rate Swap Atlas Securitized Products Funding
the NAIC ............ Corporate Bonds ..........coeveviunnnns 1Z i e 500,000,000 |......... 109,831,147 |........... 97,175,497 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiviiiiiiiiiiiniiees o [ (12,655,649) | 04941%-AD-6 . [ILP .....ooovviirriiriiiiiiiiinnieiieees |1 | 109,831,147 |......... 109,831, 147
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Private Education Refi Loan
the NAIC ... . [Corporate Bonds ... 1 .. ..17,606,023 |...........17,606,023 [07/10/2025 ..... 07/10/2045 ..... cleared 639416-AC-8 . [Trust 2020-B ... ...17,606,023 ...17,606,023
Need to Fil Evergreen Basket Interest Ra
the NAIC ............ Corporate Bonds ..........coeveviunnnns 1Z i e o 17,252,854 |........... 17,252,854 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 874060-BD-7 . | Takeda Pharmaceutical Co Ltd ....... [2 coorriiiiiiiiniiiiiiinnnns e 17,252,854 |........... 17,252,854
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........cccoeeeiunnns 1Z i e o 17,006,484 |........... 17,006,484 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 532457-DG-0 . |Eli Lilly & C0 wevvvvvevviirieeneeenes [ 1 e 17,006,484 |........... 17,006,484
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME Trustees of the University of
the NAIC ............ Corporate Bonds ..........coeveviunnnns 1Z i e o 16,469,341 |........... 16,469,341 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 91481C-AA-8 . [Pennsylvania/The .........cccceeveenees [T oo e 16,469,341 |........... 16,469,341
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME Massachusetts Institute of
the NAIC ............ Corporate Bonds .........c.coeeeviunnnns 1Z i e o 16,384,628 |........... 16,384,628 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiciiiies o [ 575718-AF-8 . [Technology .........cccovvvuvveenvvniins [ 1o e 16,384,628 |........... 16,384,628
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........ccoeeeiiunnnns 1Z i e o 15,767,289 |........... 15,767,289 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 12661P-AF-6 . [CSL Ltd ..oovveeieeiiiiiiiiccicees [ T s o 15,767,289 |........... 15,767,289
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........ccceeeeiunnnns 1Z i e o 15,431,165 |........... 15,431,165 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 68389X-BY-0 . | Oracle Corp .......cooevveeeeviiinnnns [ 2 eviiiiiiiiiiiincciiiieeeen fos 15,431,165 |........... 15,431,165
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Private Education Refi Loan
the NAIC ............ Corporate Bonds ..........coeveviunnnns 1Z i e o 15,233,174 |........... 15,233,174 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 63942E-AA-6 . [Trust 2021-E ......ccovveevvviinnnennns [ 1o e 15,233,174 |........... 15,233,174
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........ccceeeeiunnnns 1Z i e o 14,913,300 |........... 14,913,300 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 049560-BE-4 . | Atmos Energy Corp ......cocevvvevveens [ 1 coiiiiiiiiiiiiiens e 14,913,300 |........... 14,913,300
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........ccoeeeiiunnnns 1Z i e o 14,602,092 |........... 14,602,092 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 031162-DU-1 . | Angen INC ...c.evvvvveriiniiiienniiinns [ 2 i fos 14,602,002 |........... 14,602,002
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME GreenSky Home Improvement |ssuer
the NAIC ............ Corporate Bonds .........ccoeeeiiunnnns 1Z i e o 14,548,178 |........... 14,548,178 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 39571V-AG-3 . [Trust 2025-2 .......eovviiiiniiinnninins [ 2 i [ 14,548,178 |........... 14,548,178
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds .........ccoeeeviunnnes 12 i e o 14,142,783 |........... 14,142,783 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiees o [ 86745V-AA-8 . | Sunnova Aurora | Issuer LLC ........ [1 cocceiiiiiiiiiiniiiiiiinns [ 14,142,783 |........... 14,142,783
Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME
the NAIC ............ Corporate Bonds ..........ccccoeeeunees 12 i e o, 13,910,606 |........... 13,910,606 |07/10/2025 ..... 07/10/2045 ..... cleared ...oiccoveiiiiiiiiiiiiiiiiies o | 615369-AU-9 . | Moody's Corp ......oeeeeuveerieiiiiinns [ cviiiiiiiiiiiiiieiiiiiieeens [, 13,910,606 |........... 13,910,606
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Need to File with |Evergreen Basket of Floating Interest Rate Swap - SOFR CME

the NAIC ............ Corporate Bonds .........ccceeeeiunnns 1Z i e o 13,849,000 |........... 13,849,000 |07/10/2025 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 69371M-AD-9 . | PTT Exploration & Production PCL . [2 .......coccvveiiniiiininnnnns foennnins 13,849,000 13,849,000

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME

the NAIC ............ Corporate Bonds .........cccoeeeiunnns 1Z i e o 13,820,678 |........... 13,820,678 |07/10/2025 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 512807-AX-6 . |Lam Research Corp .........cooevvvenns [ 1 ooiiiiiiiiiiin e 13,820,678 13,820,678

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME Navient Private Education Refi Loan

the NAIC ............ Corporate Bonds .........ccoeeeviunnnns 1Z i e o 13,536,906 |........... 13,536,906 (07/10/2025 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 63941J-AB-4 . [Trust 2019-G ......cccevvereevninnnennns [ 1o e 13,536,906 13,536,906

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME

the NAIC ............ Corporate Bonds .........cccoeeviunnnns 1Z i e o 13,522,247 |........... 13,522,247 |07/10/2025 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 86745X-AA-4 . | Sunnova Sol V Issuer LLC ........oo [ 1 cociiiiiiiiiiiiiiiens e 13,522,247 13,522,247

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME

the NAIC ............ Corporate Bonds .........cccoeeviunnns 1Z i e o 13,359,067 |........... 13,359,067 (07/10/2025 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 035240-AU-4 . | Anheuser-Busch InBev SA/NV ......... [1 cocoiiiiiiiiiininiiiiens o 13,359,067 13,359,067

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME

the NAIC ............ Corporate Bonds .........cccoeeeiunnns 1Z i e o 13,318,162 |........... 13,318,162 |07/10/2025 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 17275R-BV-3 . [ Cisco Systems INC .....cccvevvereeees |1 oo o 13,318, 162 13,318, 162

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME Navient Private Education Refi Loan

the NAIC ............ Corporate Bonds .........ccoeeeviunnnns 1Z i e o 12,797,982 |........... 12,797,982 (07/10/2025 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 63940U-AD-6 . [Trust 2018-D .....cccevvveeeeeinnnennns [ 1o e 12,797,982 12,797,982

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME

the NAIC ............ Corporate Bonds .........c.coeeeviunnnns 1Z i e o 12,700,181 |........... 12,700,181 | 07/10/2025 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 682680-CG-6 . | ONEOK INC ..ooouevveeeeeciiiiiennieii [ 2 i fos 12,700,181 12,700,181

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME SuttonPark Structured Settlements

the NAIC ............ Corporate Bonds ..........cceeeviunnns 1Z i e o 12,349,358 |........... 12,349,358 | 07/10/2025 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 869507-AA-1 . J2017-1 LLC ..evvveereiiniieneeiiiieeens [ 1 e 12,349,358 12,349,358

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME

the NAIC ............ Corporate Bonds .........cccoeeeiunnns 1Z i e o 11,094,995 |........... 11,994,995 | 07/10/2025 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 64035U-AD-0 . |Nelnet Student Loan Trust 2025-C . [1 ..cooovviiiiiiinnnniiiiiinnns foeenininns 11,994,995 11,994,995

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME

the NAIC ............ Corporate Bonds .........ccceeeeiunnnns 1Z i e o 11,588,310 |........... 11,588,310 |07/10/2025 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 907818-ER-5 . | Union Pacific Corp ......ooovvvcueens [ 1 oo e 11,588,310 11,588,310

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME Massachusetts Institute of

the NAIC ............ Corporate Bonds .........c.coeeeviunnnns 1Z i e o 11,328,412 |........... 11,328,412 (07/10/2025 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 575718-AA-9 . [Technology .........coeevvuvveeneenncne [ 1o e 11,328,412 11,328,412

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME

the NAIC ............ Corporate Bonds ..........cceeeviunnns 1Z i e o 11,257,138 |........... 11,257,138 |07/10/2025 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 655844-CB-2 . | Norfolk Southern Corp .........ccceee [2 evviiiiiiiiiiiniiiiiiinn e 11,257,138 11,257,138

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME

the NAIC ... . [Corporate Bonds ... 1 .. ..11,040,372 |........... 11,040,372 07/10/2025 ..... cleared 594918-CF-9 . | Microsoft Corp ... 11,040,372 ... 11,040,372

Need to File Evergreen Basket Interest Rate Swap -

the NAIC ............ Corporate Bonds .........ccceeeeiunnnns 1Z i e o 10,242,010 |........... 10,242,010 |07/10/2025 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 12530M-AD-7 . [ CF Hippolyta Issuer LLC .......ccooe [T coiiiiiiiiiiiiiiiiinciiis o 10,242,010 10,242,010

Need to File with |Evergreen Basket Interest Rate Swap - SOFR CME

the NAIC ... . [Corporate Bonds ... 1 .. ..10,083,709 |...........10,083,709 [07/10/2025 ..... cleared 548661-EN-3 . | Lowe's Cos Inc .. ...10,083,709 ...10,083,709
Evergreen basket o Bazalgette Tunnel

57620%JH5 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviuvveenniinns |oeninns 111,900,800 |........... 43,713,780 |........... 39,988,445 | 11/01/2022 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (18,208,080 .......... (13,742,123)| G0892#-AA-8 . [Secured .........ooeevviurierneniiiiinns [ 2 coiiiiiieeeciiieee e [ 61,921,860 53,730,568
Evergreen basket of USD Fixed Rate ESPUG Finance Limited Gtd Senior

57629*JH5 .. ABS Bank Loans and Corporate Bonds |2 .. .. 33,182,500 |... ...29,158,443 (11/01/2022 ..... Currency Swap (31228-AB-4 . [Secu .. ... 33,182,500 ... 29,158,443
Evergreen basket of USD Fixed Rate Peel Ports

57629*JH5 .......... ABS Bank Loans and Corporate Bonds |2 .....cceoveevveinnveinnennns fooeveiiniiiiiiiiinniinns forvviinnnns 12,122,000 |....eeenns 11,504,195 [ 11/01/2022 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G6970*-AX-4 . [Secured Notes .......covevuvvevnnvennnen [2 i o 12,122,000 11,504,195
Evergreen basket of USD Fixed Rate Colombo BidCo Limited Senior

57629*JH5 .......... ABS Bank Loans and Corporate Bonds [2 .....ccevvevvnvvinnveinnennns fooevenniiiiniiiiineinns foreiiinnnns 17,812,080 |........... 21,447,303 [11/01/2022 ..... CUPTENCY SWAP wvvvvernvernnrennnrenene [rerrnerennrenneeiienes [rreeereenreneeeaeens 62283#-AG-8 . [Secured Notes .......coeevuvvevunvennnen [2 i e 17,812,080 21,447,303
Evergreen basket of USD Fixed Rate

57620%J25 .......... ABS Bank Loans and Corporate Bonds |2 .........cccccoovvuvienniniis |oeviinnnnns 9,488,550 |............ 2,174,188 |............ 1,997,362 |11/07/2022 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,936,300) |........... (1,500,733) [ G1591#-BF-8 . |Britvic PLC Senior Notes Se ........ |2 .oooiiiiiiiiiiiiiiiiininnins |oeeeiiinnns 4,110,488 |............ 3,498,095
Evergreen basket of USD Fixed Rate BUK Infrastructure Issuer PLC -

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeviuvviiiiiiiinns foonnnnnns 204,717,093 |........... 19,672,302 |........... 17,533,901 [ 11/10/2022 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (33,516,885)|.......... (29,483,629) [ G1745*-AJ-0 . [Senior Note Series H ........ccccccees [2 ovviiiiiiiiiiiiiiiiiin e 53,189,187 47,017,530
Evergreen basket of USD Fixed Rate Porterbrook Rail Finance Senior

57629%P7 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevvevvnvvinniiinnennns fooeveiiniiiiniiiiniiinns foreiiinnnns 33,099,370 |...cevnnnen 32,297,055 | 11/10/2022 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G7178*-AB-0 . [Secured .......ovevuvvernnverinieninienns [ 2 i o 33,099,370 32,297,055
Evergreen basket of USD Fixed Rate

57629%P7 .......... ABS Bank Loans and Corporate Bonds [2 .....ceeuvvevuiiiiniiininienins Joonreiiiiiiiiiciiiniiins Joeeeiinnns 1,996,523 |..vvevnnnes 1,918,068 | 11/10/2022 ..... CUPTENCY SWAP wvvvvernrernnrennnrennnne [oerenerenerenneeiienes [oreeeeeiineeieeeeens G1591#-BC-5 . [Britvic PLC Senior Notes Se ........ [2 wevvviiiiiiiiiiiiiiiiiiiiiins fooreinieens 1,996,523 |.....uneens 1,918,068
Evergreen basket of USD Fixed Rate Great Portland Estates Senior Note

57620*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 12,514,220 |........... 11,851,037 | 11/10/2022 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G26858-AG-4 . [SEr ..cvvveiiiiiiiiiiiee i [ e [ 12,514,220 11,851,037
Evergreen basket of USD Fixed Rate Grosvenor Limited Senior Notes

57629%P7 .......... ABS Bank Loans and Corporate Bonds [2 ....cceeuvvivuiiiinniiiiniinins Joonreiiiiiiiiniiiiniiins Joveeeiinens 8,635,440 |............ 8,265,936 [11/10/2022 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G41338-AE-3 . [Series A ceveevveirieiiiiiiiiieeiineens [ 2 i e 8,635,440 [............ 8,265,936
Evergreen basket of USD Fixed Rate Tritax Big Box REIT plc Senior Note

57629%P7 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevvevvnvvinniiinnennns fooeveiiniiiiniiiiniiinns foreiiinnnns 62,075,761 |oeuveennns 59,520,259 | 11/10/2022 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns GO075%-AA-2 . [Series A ..veevveeriiieiiiieiieeiineen [ 2 i e 62,075,761 59,520,259
Evergreen basket of USD Fixed Rate

57629%P7 .......... ABS Bank Loans and Corporate Bonds |2 .....ccevveevnvvinnvvinnennns fooeveiinieiiniiiiniiinns forvviinnnns 12,273,551 |..ceuneen 11,315,973 [ 11/10/2022 ..... CUPTENCY SWAP wvvnvevnvernnrennnrennne [oerrerennrenereiienes [oreeerenneeieeeaeens G1151#-AA-2 . [Bellway Plc Senior Note Series A . [2 .iovvirriiiiiiiiiiiiiiiiiiins Joveeeinnns 12,273,551 11,315,973
Evergreen basket of USD Fixed Rate Aedifica SA Senior Unsecured Notes

57629*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccevicvriiiiiiiis |ooiinnniniiiiiiiininees foveiiinnns 39,430,623 |........... 35,640,205 | 11/10/2022 ..... CUTrency SWap .....eeeoveccverreriiiins |ovvvisiiniiiesiiiiiieies foeiiiiiiiiieiesieans B1000#-AA-0 . J.oieoiiiieeeiiiiiiieeeeeciiiee i [ 2 i [, 39,430,623 35,640,205
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STATEMENT AS OF SEPTEMBER 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 USD Fixed Rate Cubitt Global LLC Senior Secured
57629*JP7 .......... ABS Bank Loans and Corporate Bonds |2 .......cooooveiiiiiiiiiiiininns fonnnnninniniiiiiiiiiins foeeeennnns 17,998,462 |........... 20,172,516 | 11/10/2022 ..... 12/11/2028 ..... Lo T T i N 22082%-AA-4 . INotes ..........oooviiiiiiiiiiin B [ 17,998,462 |........... 20,172,516
Evergreen basket of USD Fixed Rate Cubitt Global LLC Senior Secured
57629*JP7 .......... ABS Bank Loans and Corporate Bonds |2 ........ocoeeeeeiieeiieiiiiinns fovviiiiiiiiiiiiiiiiiiins Joveeeennns 22,017,233 |........... 25,172,516 [11/10/2022 ..... 12/11/2028 ..... CUrrency SWap ......eeeeesssssssssssnnns fovviuunnunniiiiiiiins Jovveririirieeneeeeennees 22982*-AB-2 . [Notes Series 6 ........cccocvvririnnnns [B i [ 22,017,233 |........... 25,172,516
9999999999 - Totals 38,450,276, 177 29,775,825,553 XXX XXX XXX (1,708,073,207) (7,742,024,109) XXX XXX XXX 40, 158,349,384 37,517,849, 662
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STATEMENT AS OF SEPTEMBER 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 | 267 |.......... 35,507,842,587 |.....cooeeeeeieieieecieeieees e [ 226 |.......... 35,882,888,426
Add: Opened or Acquired Transactions................cccceveveveeereenenenneeceenenenens 34 |........... 1,844,008,539 |......cooovevveeeeeene LT 959,618,807 |....cocvveveveeeeeeee 7 | 3,133,645,366 ... e e 65 [ 5,937,272,712
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value..............cccovvurvererieenceocrereeiens D 0. SO U 184,266,174 |.............. D 0 SO TS 229,983,745 |............... DO SO VU 842,221,095 |............. XXX ovrvverres fereemeeeneneneneeeeeeeeeees [ DL0. . SR U 1,256,471,014
Less: Closed or Disposed of Transactions..............cccceeeJoeecceincnnnnccenns 2 - 132,272,153 | [ 3 833,117,986 |...cocveveeereereeee L1 780,647,550 ..o oo e 15 | 1,746,037,689
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 252,785,322 XXX XXX 2,880,318,287
Ending Inventory 258 36,586,214, 124 267 35,507,842,587 276 38,450,276,176 276 38,450,276,176




-

o o & b

10.
1.

12

13.
14,
15.
16.

STATEMENT AS OF SEPTEMBER 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 5,635,603,963

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 4,949,458

TOtal (LINE 1 PIUS LINE 2) ..ottt et et esessan s s s s et et essss s s ssesesesesnsnnsnensneneneeiee s 5,640,553,421
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 21,485,546,845

Part D, SECHON 1, COIUMN 7 ..ot cs s es s s e s s st n et ee e eesenenes | eeeieaies (15,844,993,425)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 1

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 (398,346,939)

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 4,949,457

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt et s st et e s et ess s nas s esesesesesssnnnesssenesennensnees e (393,397,481)
Part D, SECHON 1, COIUMN G ...t es s es s s s s s s seeeeeenes cescenions 21,543,360,959

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 (21,936,758,440)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......iuuieiiriiieereieeeseeeeeeeseeessese s ese st sea bbbttt eenene | eseniieseas 6,269,390,720

Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 35,184,620

Part D, SECHON 1, COIUMN T2 ...ttt soinsinsines 6,304,575,340

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

Si07



STATEMENT AS OF SEPTEMBER 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 BCQUINET ............ccocuiiieieieeeecececeieee ettt ettt ettt es s s e s s s s s sesessssssasnsssesesesessanannnas |eeesenens 113,698,295,200 |......... 191,750,634,201

3. ACCTUAN OF GISCOUNL ...veeeiececteieeee ittt sseeee e e e sseseeees e esessseseees e seseseees e e seseseeee e e e sesesee e s e s sesesesesesnssnsnsesesasnsnsnsesesasnsnannas [orsnacicacanen 152,880,198 |................ 228,421,379

4. Unrealized valuation iNCrE@SE/(ECIEASE) .........cccvcveviviueueterieeieeseeetetetesesee e et e sete e sesesess s st ssssesesesesssssasssesesesesessnsesssssssesesesesns [erenesnensssnsesesenens (2,418) |- (2,558)

5. Total gain (I0SS) ON QISPOSAIS ........c.c.creiieieeeeeeeeeeeiiete et etese et e st et ese s s st s e s et eseaessas s st et esesessssssssssesesesessssssnsssesesesesnns |seseseseseeeseneneenaes 4,598 | 81,741

6. Deduct consideration received 0N ISPOSAS ................cueviueriuieiiieeeeieteieteseseses et ste st tes st s s et et sesessss s st ssesesesesessansssssasasanes [oeeaenes 112,840,193,514 |......... 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 5,570,144,074 |............ 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) 5,570,144,074 4,559,160,010

S108




	Jurat
	Assets Page
	Liabilities, Surplus and Other Funds
	Summary of Operations
	Cash Flow
	Page: 1

	Exhibit 1 - Direct Premiums and Deposit-Type Contracts
	Notes to Financial Statement
	General Interrogatories - Part 1 - Common
	General Interrogatories - Part 1 - Financial
	General Interrogatories - Part 1 - Investment
	Page: 2
	Page: 3

	General Interrogatories - Part 1 - Common
	General Interrogatories - Part 2
	Schedule S - Ceded Reinsurance
	Page: 1
	Page: 2

	Schedule T
	Schedule Y - Part 1
	Schedule Y - Part 1A
	Schedule Y - Part 1A - Explanations
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8
	Page: 9
	Page: 10
	Page: 11
	Page: 12
	Page: 13
	Page: 14
	Page: 15
	Page: 16
	Page: 17
	Page: 18
	Page: 19

	Supplemental Interrogatories
	Overflow Page for Write-ins
	Schedule A - Verification
	Schedule B - Verification
	Schedule BA - Verification
	Schedule D - Verification

	Schedule D - Part 1B
	Schedule DA - Part 1
	Schedule DA - Verification

	Schedule DB - Part A - Verification
	Schedule DB - Part B - Verification

	Schedule DB - Part C - Section 1
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8
	Page: 9
	Page: 10
	Page: 11
	Page: 12
	Page: 13
	Page: 14
	Page: 15
	Page: 16
	Page: 17
	Page: 18
	Page: 19
	Page: 20
	Page: 21
	Page: 22
	Page: 23
	Page: 24
	Page: 25
	Page: 26
	Page: 27
	Page: 28
	Page: 29
	Page: 30
	Page: 31
	Page: 32
	Page: 33
	Page: 34
	Page: 35
	Page: 36
	Page: 37
	Page: 38
	Page: 39
	Page: 40
	Page: 41
	Page: 42
	Page: 43
	Page: 44

	Schedule DB - Part C - Section 2
	Schedule DB - Verification
	Schedule E - Part 2 Verification



