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STATEMENT AS OF JUNE 30, 2026 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 165,798,788,388 |.......occvvveeiircriins o 165,798,788,388 |........ 171,236,143,130
2. Stocks:
2.1 Preferred STOCKS .......viiiiieieieieiieesss ettt [eeeeeeieeas 4,193,275,513 [ e 4,193,275,513 |............ 1,651,425,899
2.2 COMMON SEOCKS ...ttt [eenienenes 22,884,194,932 |.....ccooe.e. 165,891,623 |........... 22,718,303,309 |.......... 26,354,571,838
3. Mortgage loans on real estate:
B FIISEHENS v [ 26,391,610, 112 [ [ 26,391,610,112 |.......... 24,697,582,955
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) ...vevvieiieeeeieieie ettt snanaes [eereeeseeerenns 319,420,119 [ v 319,420,119 |.......c....... 324,716,117
4.2 Properties held for the production of income (less
$ 62,600,000 encuMbIanCes) ...........cccoeevereeemeeeeeneienns [orereeeeeerienens 6,357,003 |[....coooeveririieeiirniies e 6,357,003 |.....cccvvnnee 14,950,051
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....vveieiieeeeteteiesesee ettt ee s sesesesene e e sesnenenenes [reeesnenenenns 159,950,106 |-...vvoveeeceeerrreeieeens [rerereeieiens 159,950,106 |......co.nve. (12,619,674)
5. Cash($ .ooeen 1,253,771,458 ), cash equivalents
[CJ— 5,391,464,715 ) and short-term
investments ($  ............ 1,134,612,823 ) oo o 7,779,848,996 |..ooovvvciiicncnens oo 7,779,848,996 |............ 8,126,015,207
6. Contractloans (including $ oo premium notes) ...... [o.ccc... 19,505,820,108 |......cccvenve 1,534,534 |.......... 19,504,285,574 |.......... 19,042,284,616
7. Derivatives ............... v 22,366,438,063 |......oooviiceice ... 22,366,438,063 |......... 22,194,490, 324
8. Other iNVEStEd @SSELS ......c.ciiiiieieieieiceeri s [eeeeeenenas 20,676,371,389 |......cceeevne 171,362,010 |.......... 20,505,009,379 |.......... 17,111,624,112
9. Receivables fOr SECUMLIES ..........ccviiiueiriiri e eeees [roneienees 4,531,107,193 | oo 4,531,107,193 |........... 4,622,852,207
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 294,613,181,922 |................ 338,788,167 |......... 294,274,393,755 |......... 295,364 ,036,782
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 3,802,724,397 | 22,250,350 |........... 3,780,474,047 |............ 4,977,690,625
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 142,943,531 [ 49 | 142,943,482 |................ 190,687,376
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 1,016,696,498 |.....ocooeeeeerrececerniees feereieiene 1,016,696,498 |............ 1,151,154,794
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 112,996,702 |................... 1,500,774 |............... 111,495,928 |....cooonen. 95,496,895
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............coceeeeees |oeveveeveevnennns 48,930,307 |oeoeveeeeeeeeeeeeeeeeeeeeeee o 48,930,307 |ecoveeenne 57,970,069
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccc.... 249,405,164 ..o e 249,405,164 |................ 807,677,172
18.2 Net deferred tax asset ..........coocoeevenenene ..2,214,558,491 |. ..2,214,558,491 |. ..2,273,105,456
19.  Guaranty funds receivable or 0N dePOSit ............ccccceevevevevevereeeceeeeeeeieees Jrerereseneeees 145,030,090 |[....ooeeeeeeerriceeernnes Joeeecieininens 145,030,090 |................ 150,895,273
20. Electronic data processing equipment and SOftWArE .............ccoveveuerereicienens frererceeenenne 122,160,040 |....coene... 119,220,944 |.................. 2,939,096 |...ccoeevirrnnnne 4,630,424
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 42,058,993 |....ocvinne. 42,058,993 |..oiiiererennns [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeviveeries forviniiiinnns 115,608,380 | [ 115,608,380 |................ 137,914,595
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ............ccoooeeveveieivececeenenns v 5,702,957,891 |...cccoonnee. 564,767,517 |............ 5,138,190,374 |........... 4,870,493,812
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevvivieeieereiiiiieecieieieesssssaenas foreceeens 308,329,252,404 |............ 1,088,586,794 |......... 307,240,665,610 |......... 310,081,753,274
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 45,453,465,103 |.oceceeriirceeerreee [ 45,453,465,103 |.......... 46,047,660,758
28. Total (Lines 26 and 27) 353,782,717,508 1,088,586,794 352,694,130,714 356,129,414,032
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, 3,381,876,297 [ovvoorcreercrriiercniinnens frevereennans 3,381,876,291 |........... 3,258,322,298
2502. Admitted disallowed interest maintenance reserve .........ccocoovoiveiices foveeenennns 1,557,533,270 |oveeeeeeeeeeeeeeeeeeees oo 1,557,533,270 |............ 1,404,127,361
2503. Fully refundable deposits, prepayments and miscellaneous assets ........[...cc.. 175,852,79% |................. 32,703,942 143,148,852 149,355,576
2598. Summary of remaining write-ins for Line 25 from overflow page ..587,695,535 |... ..532,063,574 |... ...55,631,960 |... ...58,688,575
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,702,957,891 564,767,517 5,138,190,374 4,870,493,812




STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

10.

1.
12.
13.

14.
15.1
15.2
16.
17.

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ ......... 182,125,352,472
(including $  ..coovovnene 161,334,848 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:
4.1 Life
4.2 Accident and health
Policyholders’ dividends/refunds to members $
and unpaid
Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
Modco)

Modco) ....

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $ Modco)
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
$ discount; including $ 10,605,982 accident and health premiums
Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
Commissions to agents due or accrued-life and annuity contracts $
$ 70,521 and deposit-type contract funds $
Commissions and expense allowances payable on reinsurance assumed
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability
Unearned investment income
Amounts withheld or retained by reporting entity as agent or trustee .

Current
Statement Date

2
December 31
Prior Year

......... 182,125,352,472

184,364, 137,945

...... 3,230,668,471 |............ 3,217, 347,564
........... 26,367,367,734 |.......... 24,011,766, 556
................ 625,309,954 |................640,433,480

28,043,639 |.......cc..... 25,877,361
................. 11,282,985 |................. 10,545,681
............ 3,002,107,819 |............2,868,749,914

11,530, 101
................... 3,489,074
............ 1,104,042,040

(75,030,247)

................ 309,539,660

..150,388,788 |..

... 30,643,071 |..

................... 2,908,316
............ 1,417,931,283

................ (76,085,226)
..161,315,875

................ 151,801,758
... 23,569,234

18.  Amounts held for agents' account, including $ ..524,405,539 |.. ..506,381,324
19.  Remittances and iteMS NOt AIIOCALEM ..........c.cuiiuiiririiicieieieie ettt ettt s st es s [eoniesainas 1,511,847,884 |........... 1,672,698,302
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 $ ..o 239,670,806 and interest thereon $  ....coovvceinnnee
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ... 92,767,883 |.. ...92,603,262
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 24,444 517,996 |.......... 29,394,893,043
24.08 Derivatives ..........cccceeeenne. .... 16,769,063,527 |.......... 16,915,877,034
24.09 Payable for securities ........... ..552,041,523 |.. ..330,875,439
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 7,116,931,823 7,455,632,370
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 276,036,176,193 280,933,951,251
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 45,453,465,103 |.......... 45,968,391, 180
28. Total liabilities (Lines 26 and 27) ... 321,489,641,297 326,902, 342,431
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 ..5,822,310,215 |.. ..4,827,296,696
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 1,560,783,270 |........... 1,407,377,361
35, UNASSIGNEd fUNAS (SUMPIUS) .........vveveeeieieceiieteteteeeeeeee ettt eae ettt es e s e s s st eseseseseasssss st et et esessssss s s sesesessssanassssesesesesens [ereneenen 23,821,395,932 |.......... 22,992,397,544
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 $ ........cccoevvrriierennen 31,204,489,417 29,227,071,601
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 31,204,489,417 29,227,071,601
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 352,694,130,714 356,129,414,032
DETAILS OF WRITE-INS
2501.  REPUIChASE AQTEEMENTS ....iiiiiiiieiiiiiiiie ettt ettt ettt s e s e et s esesesese e e s s esesesenenennnes [eesesesnnnns 3,099,963,906 |............ 3,448,046,244
2502. Derivative accrued interest . ..2,137,689,619 |.. ..2,285,868,850
2503. Derivative collateral ..o ..1,730,961,150 |.. ..1,578,254,491
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE ..........ceeuiiiiriiiriiieieieieeit sttt sesenes [eeseeenenenenas 148,317,148 |.....c.c.o.. 143,462,785
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,116,931,823 7,455,632,370
£ 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 1,5657,533,270 |........... 1,404,127, 361
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) 1,560,783,270 1,407,377,361
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SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 1,695,439,021 |............ 9,329,308,245 |.......... 21,594 366,487
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 16,356,345 |....coccveene 13,607,913 | 26,992,261
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..6,204,688,608 |.. ..5,932,642,711 |.. 13,428,460,706
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(10,461,207)]|.. ..(57,425,078)|....ccvevenne (75,116,326)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SS€S ................ccceeuevifrescccncnnne (553,654) ... 3,999,816 |..ccocvcveree 8,828,651
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... | S 2,154,046,567 |................ 268,177,896 |............... 596,806,695
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveveuiuieieeeieieteteseeee e ss e e eneeeaes (3,245,594) ... 189,954 | (9,337,927)
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 115,882,493 |.........c..... 112,683,161 |................ 230,014,536
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 4,390,825,214 209,588,957 494,001,643
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 14,562,977,793 15,812,773,575 36,295,016,727
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 1,368,990,481 |............ 1,495,264,596 |............ 2,767,225,085
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 5,623,827 |...ccoiiinne 5,395,325 | 9,163,602
12, ANNUILY DENETILS ...vtiriiececietsireccieie sttt ettt et ses st s s senses et s s ennsnseseseseee e 1,798,382,533 |............ 1,644,497,496 |............ 3,335,182,681
13. Disability benefits and benefits under accident and health CONracts ...............c.ccoeveveueieveeiieicierereens oo 175,690,891 |......co.c.c. 176,643,590 |.......cc.c... 351,971,566
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e ettt
15.  Surrender benefits and withdrawals for life contracts ..................... ..6,876,604,177 |.. ..5,884,277,362 |.. 12,077,235,126
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 ..............cccceeeeveveieeercverceeeneeeeee e 477,898,476 |................ 390,872,710 oo 860,623,976
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cccviieieverereeeeeeeeeee e 13,745,076 |...ococeeenne 12,941,525 |................. 26,680,096
19. Increase in aggregate reserves for life and accident and health contracts ) (2,237,564,617) 3,140,607,662 9,306,945,566
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 8,479,370,844 |.......... 12,750,500,265 |.......... 28,735,027,699
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) w..ovviiiieiet ettt bbb bbb bbb s st s s st se s |ecicecseeennas 565,229,210 |................ 605,558,175 |............ 1,254,358,400
22. Commissions and expense allowances on reinsurance assumed . ... 24,375,622 |.. ...21,580,222 |.. 55,788,879
23. General insurance expenses and fraternal expenses ................. | 1,228,120,791 |........... 1,189,049,924 |........... 2,606,260,630
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............ccveveveueeeevievererereeeeee e 168,132,443 |................ 176,047,010 |...cooeeee. 311,858,882
25. Increase in loading on deferred and uncollected premiums ........... .(32,961,028)|......cocvnenvne (38,823,765)|...ccvcveenne (2,393,963)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (383,765,939)|.......... (1,298,876,883)|.......... (2,220,149,123)
27. Aggregate write-ins for deductions .... 2,805,502,052 779,345,539 1,631,905,994
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 12,854,003,995 14,184,380,488 32,372,657,398
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ottt ettt e nanaeen 1,708,973,798 |............ 1,628,393,087 |........... 3,922,359,328
30. Dividends to policyholders and refunds to members 1,411,044,498 1,192,279,394 2,835,671,721
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cceviiiuireriiieiieiieieieise et sssesese s essese s ssss s s ses s [ecseesessnacaas 297,929,300 f.ooveeeeenne 436,113,693 |............ 1,086,687,607
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 140,474,892 119,443,566 (56,221,590)
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 157,454,408 |................ 316,670,127 |............ 1,142,909,197
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 57,440,768 (excluding taxes of $  ..cccceeeennee (87,925,789)
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 58,232,672 (433,976,008) (1,062,152,794)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 215,687,079 (117,305,881) 80,756,404
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 29,227,071,601 27,882,431,568 27,882,431,568
37, NEtINCOME (LINE 35) ...uiueiiiueueeeeeeeeeieseeeae et e eseseeeee e eeseseseseessssesssesesssssssesesesassssssesesasssnsssesesassssae fersesnsesasannn 215,687,079 |...ccoeee (117,305,881) [.cecvcencee 80,756,404
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (13,333,639) ...91,559,783 |.. (100,689,023)]|.. ..579,443,202
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..(85,351,230)|.. ..794,991,522 |.. . 842,991,250
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..(94,526,077)].. ... 26,889,167 |.. ...99,702,118
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(97,064,916)|.. 802,839,960
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ...........cceeurevevevererereeee oo (A1) [ (829) | e (844)
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44,  Change in asset VAIUALION FESEIVE ...........c.c.c.ceuiieeeieteeeeeeeeeeee ettt eaes s s s s s sesesssssnes e neeeaneas (713,760,201) (385,778,465)
45, Change iN trEASUNY SEOCK ........ciueiitiiitiiitieie ettt ettt sttt ettt ettt ettt e saeesbeesbeesbeesbe e beenbeenneemneen oo enee s e s e s
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. ... 18,715,925 |. . ... 75,000,000
47. Other changes in surplus in Separate ACCOUNtS StAtEMENt ...........c.cveveviueeiiieieieeeeeeeeeeeee et oo (78,715,924) ... 2,391,285 | (73,095,793)
48.  Change iN SUMPIUS NOLES ..........c.cveviuieieiiiietetesceeeceeeie ettt s s s st eseseseasassesssesesessssanas [oeneeaeeeeneeas 995,013,519 [ 123,519 [ 247,037
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 1,665,860,273 (142,986,242) (677,464,836)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 1,977,417,816 473,730,912 1,344 ,640,033
55. Capital and surplus, as of statement date (Lines 36 + 54) 31,204,489 ,417 28,356, 162,480 29,227,071,601
DETAILS OF WRITE-INS
08.301. Experience refunds on reinsurance contracts ........cccocooioeiioieicicccccccceeee e 4,215,871,899 |....ccccvee. 49,850,480 |.....ccccveee.. 94,440,044
08.302. Change in corporate owned life inSUranCe asset ... 134,691,631 |............... 121,375,401 | 244 536,953
08.303. Management and administrative fEES ..o 41,209,116 |[...coccoeeees 44 516,715 oo 80,243,930
08.398. Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE ...........ccooveveveueviuieieiieeeeceee e (947,431) [ (6,153,639)].....ccvnveeee. 74,780,716
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 4,390,825,214 209,588,957 494,001,643
2701. Reinsurance ceded adjustment ... ..1,641,525,731 |.. ..(87,345,161)|.. ....(142,064,665)
2702. Ceded income on funds withheld ......ccoooviiniiiinnee ..1,108,676,493 |.. ..840,190,613 |.. ..1,722,237,625
2703. Change in liability for employee/agent benefit plans ....... ... 36,176,514 |.. ...29,660,741 |.. ... 53,475,784
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e 19,123,314 | (3,160,654)|......ccvennne (1,742,750)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 2,805,502,052 779,345,539 1,631,905,994
5301. Deferred gain on reinsurance Ceded ...........ocooiviueeciiieieieeeececee e e 1,641,525, 731 oo (87,345,161)|.............. (142,064 ,665)
5302. Other changes in surplus .......ccc......... ...81,168,668 |. ..(56,439,981)|.. ..(17,884,290)
5303. Change in minimum pension liability .. ..(56,834,126)......ccveerennne 798,899 |.. (517,515,881)
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) 1,665,860,273 (142,986,242) (677,464,836)




STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 7,387,891,908 |............ 9,900,860,747 |.......... 21,629,208,275
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 7,061,505,457 |............ 6,857,268,176 |.......... 14,650,050,540
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 576,110,549 582,889, 135 1,104,830,005
4. TOtal (LINES 110 B) ..ottt 15,025,507,909 17,341,018,058 37,384,088,820
5. Benefit and 10SS related PAYMENLS ..........c.ccceeieiiiiiiiereiceieee ettt en s [oesrnnas 10,441,858 177 |............ 9,497,475,058 |.......... 18,852,911,672
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (384,820,918)|.......... (1,236,692,213)|.......... (2,208,474,132)
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 3,030,197,887 |........... 2,801,901,533 |............ 5,560,534,461
8. Dividends paid t0 POIICYNOIAETS .........c.cocvivevetirieieieeieieie ettt ettt es et essan s e [eeeseneens 1,273,458,428 |............ 1,127,338,848 |............ 2,500,929,215
9. Federal and foreign income taxes paid (recovered) netof $ ..................... 134,424 tax on capital
GAINS (IOSSES) ...ttt b bbb (430,874,485) (94,088,182) (250,012,782)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 13,929,819,089 12,095,935,044 24,455,888,434
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 1,095,688,820 5,245,083,014 12,928,200, 386
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ...29,003,084,740 |.......... 17,954,649,122 |..
12.2 Stocks .............. 1,640,116,772 1,238,459,059
12.3 Mortgage loans ... 2,079,924,005 1,782,208,297
12,4 REAI ESLALE ...ttt [oeaeaeeen s 98,628,156 |......ccovveunnee 5,222,604 |.......cceennne. 3,628,482
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 447,071,736 |......cceovnveee 989,091,736 |............ 1,976,074 ,588
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccccoees |oeeeeienencns (3,469,452)].....ccconenve 13,546,845 |................ 28,595,729
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas (343,946,239) (1,294,459,523) (1,860,325,287)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieiiieeeeeeseveieeeeee et sneneens oeennas 32,921,409,718 |.......... 20,688,718,140 |.......... 51,326,843,929
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbttt [ereeineas 27,164,799,59% |.......... 19,925,491,730 |........... 50,831,787,702
13.2 SEOCKS ...ttt enna [oeeenennnanaeaas 518,420,578 |.........c..... 372,695,969 |................ 937,992,088
13.3 MOMGAGE I0BNS ......ceeiiiiecicec it [eeaeannenns 4,084,021,165 |........... 2,404,543,991 |........... 6,470,721,178
13.4 REAI ESLALE ...ttt ninaen [eeenna et 1,120,588 |..covocvrienee. 3,286,063 |.....ccocevnnee 5,954,394
13.5 Other iNVESIEA @SSELS ......vvuiuieiieiiieiriei ettt esennees |oesininines 3,421,292,079 |........... 1,678,677,762 |............ 3,625,416,619
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees (152,345,828) (529,958,759) 52,297,162
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 35,037,308, 178 23,854 736,756 61,924,169, 143
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 463,241,773 568,726,947 1,383,762,173
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (2,579,140,233) (3,734,745,563) (11,981,087,387)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrplus NOtES, CAPItAl NOES .........cvcveeieieieiieieieeeececcce et nnenenens|eeeeeeeseeens 994,890,000 [....ceveverereeeeieiriririneees Joeeeereeineneee e
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
16.3 BOITOWEM FUNDS ...t eeenens [nnensnanaeaas (249,160,478 |.....cecvvrcrinnee 10,125 [ 249,298,478
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoeveveeceeereeens freveeeeenns 2,068,111,863 |............ 1,375,764,465 |............ 2,021,152,214
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (1,676,556, 183) (485,254,787) (1,095,541,945)
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 1,137,285,202 890,519,803 1,174,908,747
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (346,166,211)|............ 2,400,857,254 |............ 2,122,021,746
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 8,126,015,207 |........... 6,003,993,461 |........... 6,003,993,461
19.2 End of period (Line 18 plus Line 19.1) 7,779,848,996 8,404,850,715 8,126,015,207
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Premium ceded in exchange for invested assets ... [ 5,446,900,000 [.......coverrererireeeeieees oo
20.0002. Miscellaneous income recognized in exchange for invested assets ... feoveenne (1,897,500,000)
20.0003. Bonds transferred as part of reinsurance transaction ................... .(3,076,050,796)|..
20.0004. Mortgage loans transferred as part of reinsurance transaction . ....(116,538,905)|..
20.0005. Stock transferred in exchange for premium ceded ..........ccooiiieiiiiiiniiiieeeeeee e [ (5,056,400)
20.0006. Change in funds held under coinsurance as part of a reinsurance recapture transaction ... |.......... 4,195,000,000 [.....cooveveerrerereieeereieees oo
20.0007. Miscellaneous income recognized as part of reinsurance recapture transaction ................ ... (4,195,000,000)/..
20.0008. Stock received as return of capital ..o [ 3,025,077,304 [...oovcverieeeeeeeee s
20.0009. Bond conversions and refinancing ...... - ..2,454,879,490 |.. ..343,472,650 |.. .. 1,373,172,363
20.0010. STOCK CONVEISIONS ....vuiiiceceineisesss sttt snssnesns |oesensensnianes 680,908,371 |......cccooeeenee 25 177,747 ..o 67,221,872




STATEMENT AS OF JUNE 30, 2026 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.
20.0017.
20.0018.
20.0019.
20.0020.
20.0021.
20.0022.
20.0023.
20.0024.
20.0025.

Change in market value of corporate owned life insurance asset
Transfer of partnerships and limited liability companies to common stocks - subsidiaries
and affiliates
Transfer of mortgage loans to real estate
Transfer of partnerships and limited liability companies to partnerships and limited
liability companies
Net investment income payment-in-kind bonds
Transfer of bonds to partnerships and limited liability companies
Transfer of mortgage loans to partnerships and limited liability companies
Transfer of bonds to preferred stocks
Transfer of mortgage loans to bonds ....
Bonds transferred to affiliates ...
MMI related party transfer
New Haven Holdco related party transfer
Transfer of partnerships and limited liability companies to mortgage loans

Transfers between other invested assets
Preferred stock transferred to affiliates

................ 135,154,389 |................121,786,726 |................416,936,780
................ 126,200,535 |.......cccovvvricvcininiins | 110,769,899
............... 125,000,000 |................. 27,600,000 |................. 27,600,000
................ 114,484,193 |...................6,398,068

... 32,615,232 |.. ... 22,664,966 |. ....52,036,815
................. 13,024,103 |...............614,270,152 |................745,412, 111
................. 11,048,269 |................279,081,303 |................278,243,368

..285,512,476 |.
..... 911,166 |.

.. 258,682,828
...153,595,391
..1,110,860,436
...146,254,750
... 25,303,590
... 23,200,247
.... 18,854,608
11,983,957

5.1
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

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

INAIVIAUAT @NNUILIES ...t

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

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
............ 5,184,763,021 |...........5,097,245,130 |......... 11,116,796,795
................ 290,286,776 |................173,519,424 |...............343,189,753
............ 2,276,347,228 |............4,579,688,526 |............9,855,376,615
............ 1,915,506, 157 |............ 3,304,877,374 |............8,918,378,051
................ 399,622,122 |................393,910,101 |.............. 802,081,125
.......... 10,066,525,305 |.......... 13,549,240,555 |.......... 31,035,822,340
............ 4,766,438,505 |............ 3,723,339,275 |............6,954,339,420

14,832,963,810 17,272,579,830 37,990, 161,760
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STATEMENT AS OF JUNE 30, 2026 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 # 2026 2025

NET INCOME

(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX 215,687,079 80,756,404
(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 215,687,079 80,756,404
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX 31,204,489,417 29,227,071,601
(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 31,204,489,417 29,227,071,601

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

No significant change

C. Accounting Policy

()
2

3-®
(6)

No significant change

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

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

No significant change

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

Fixed income securities with the highest ratings from a rating agency follow the retrospective method of accounting.

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.

(7) - (14) No significant change

D. Going Concern

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

7.1



STATEMENT AS OF JUNE 30, 2026 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 2 — Accounting Changes and Corrections of Errors

A. For the six months ended June 30, 2026, 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
Bonds $ (37,661,055) $  (37,661,055) § (37,661,055)
Common stocks - subsidiaries and affiliates (203,976) (203,976) (203,976)
Partnerships and LLCs 41,461,219 41,461,219 41,461,219
Cash, cash equivalent, and short term investments (1,577,209) (1,577,209) (1,577,209)
Other invested assets 6,385,006 6,385,006 6,385,006
Investment income due and accrued (35,509,485) (35,509,485) (35,509,485)
Other than invested assets (3,019,342) (3,019,342) (3,019,342)
Policyholders' reserves (9,559,000) (9,559,000) 9,559,000
Other liabilities 120,914,715 120,914,715 (120,914,715)

Total $ 81,230,873  § 81,230,873

Of the $81,230,873 increase to surplus for prior years' errors, $81,230,873 was recorded as prior period adjustments, net of taxes.

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

Increase (Decrease) to:

Prior Years' Current Year Asset or Liability

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

Total (56,526,919) § (56,526,919)

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

In February 2025, the NAIC adopted final revisions to SSAP No. 56 - Separate Accounts. The revisions clarify the measurement method guidance
as well as prescribe guidance for how transfers to/from the General Investment Accounts and Separate Investment Accounts shall be recognized.
The adopted revisions were effective on January 1, 2026, with early adoption permitted. The adoption of this guidance has an immaterial impact on
the Company’s interim financial statements.

In March 2026, the NAIC adopted revisions to SSAP No. 103 related to reverse repurchase agreements. The revisions clarify that reverse
repurchase agreements reported on the asset side of the transaction with stated maturity dates in excess of one year are nonadmitted assets and are
reported on Schedule BA as “Any Other Asset.” The guidance also permits admission of reverse repurchase agreements with maturity dates within
365 days of the reporting period end, provided the fair value of the acquired asset is at least 102% of the original purchase price paid by the
reporting entity, for the remaining duration until maturity. If such agreements are renewed for a period exceeding 365 days, they are required to be
nonadmitted. The revisions are specific to reverse repurchase agreements and has no impact on the admittance of long-term repurchase agreements.
The adopted revisions were effective upon adoption and were prospectively applied and did not have a material effect on the Company’s interim
financial statements.

In March 2026, the NAIC adopted expanded revisions to sale-leaseback guidance to clarify the accounting treatment when restrictions exist on the
seller’s access to cash or assets received from the sale. The revisions specify that sale-leaseback transactions with restrictions on access to the cash
proceeds or assets received do not qualify for sale-leaseback accounting and are required to be accounted for by the seller using the financing
method. The adopted revisions were effective upon adoption and did not have a material effect on the Company’s interim financial statements.

Note 3 — Business Combinations and Goodwill

Not applicable

Note 4 — Discontinued Operations

Not applicable

Note S — Investments

A.

Mortgage Loans, including Mezzanine Real Estate Loans

(1-3) No significant change
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STATEMENT AS OF JUNE 30, 2026 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(4) Age Analysis of Mortgage Loans and Identification of Mortgage Loans in Which the Insurer is a Participant or Co-lender in a Mortgage Loan
Agreement:

Residential Commercial
Farm Insured I All Other Insured | All Other Mezzanine Total

a. 2026
1. Recorded Investment (all)
(a) Current $ — $ 1,329,142,232 $10,265,826,789 $ — $ 14,658,429,014 $ 138,212,077 $ 26,391,610,112
(b) 30-59 Days Past Due — — _ _ _ _ o
(c) 60-89 Days Past Due — — — _ _ . _
(d) 90-179 Days Past Due — — — _ . . o
(e) 180+ Days Past Due — — — _ _ . _

2. Accruing Interest 90-179
Days Past Due

(a) Recorded Investment  $ — $ — 3 — 3 — $ — — —
(b) Interest Accrued — — — — — — _

3. Accruing Interest 180+ Days
Past Due

(a) Recorded Investment  $ — 3 — $ — $ — $ — $ — $ —

(b) Interest Accrued — — — — — — _
4. Interest Reduced

(a) Recorded Investment  $ — — 8 — 3 — 3 — — —

(b) Number of Loans — — — — — — _

(c) Percent Reduced — — — — — — _

5. Participant or Co-lender in a
Mortgage Loan Agreement

(a) Recorded Investment  $ — 3 — — $ — $ 583,763,991 $§ 22,497,201 $ 606,261,192
b. 2025
1. Recorded Investment (all)
(a) Current $ — $ 1,437,446,411 $ 8,206,704,498 § — $14,911,320,452 $§ 142,111,594 $ 24,697,582,955

(b) 30-59 Days Past Due — — — _ _ o .
(c) 60-89 Days Past Due — — — — _ . o
(d) 90-179 Days Past Due — — _ _ _ _ o
(e) 180+ Days Past Due — — — — _ _ .

2. Accruing Interest 90-179
Days Past Due

(a) Recorded Investment  $ — — — — — — —
(b) Interest Accrued — — — — — - _

3. Accruing Interest 180+ Days
Past Due

(a) Recorded Investment  $ — % — $ — 3 — — 3 — 3 _

(b) Interest Accrued — — — — _ _ .
4.  Interest Reduced

(a) Recorded Investment  $ — $ — $ — $ — $ — 3 — 3 —

(b) Number of Loans — — — _ _ _ _

(c) Percent Reduced — — — _ _ _ _

5. Participant or Co-lender in a
Mortgage Loan Agreement

(a) Recorded Investment  $ — $ — — S — $ 400465314 $ 22,497,202 $ 422,962,516

(5-9) No significant change
Debt Restructuring
Not applicable
Reverse Mortgages
Not applicable
Asset-Backed Securities

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

E.

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

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 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 151,912 — 101,932 49,980

c. Total first quarter (a+b) $ 151,912 § — $ 101,932 $ 49,980

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

the security for a period of time sufficient to recover
the amortized cost basis 49,149,650 — 43,150,690 5,998,960

f.  Total second quarter (d+e) $ 49,149,650 $ — $ 43,150,690 $ 5,998,960

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

the security for a period of time sufficient to recover

the amortized cost basis — — — —
i.  Total third quarter (g+h) $ — 3 — 8 — 3 —

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

the security for a period of time sufficient to recover

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

m. Annual aggregate total (c+f+i+1) $ — 3 43,252,622

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

05616JAN3 $ 151,912 |8 49,980 | $ 101,932 | $ 49,980 | $ 25,666 March 31, 2026
89617AABI1 4,039,660 106,540 3,933,120 106,540 1,286,080 June 30, 2026
89617QAA8 20,143,301 880,640 19,262,661 880,640 11,149,437 June 30, 2026
89617QAB6 14,329,467 472,358 13,857,109 472,358 3,118,720 June 30, 2026
12624QAC7 3,901,894 264,576 3,637,318 264,576 497,563 June 30, 2026
46644ABM3 6,735,328 4,274,846 2,460,482 4,274,846 4,458,516 June 30, 2026
Totals $ 49,301,562 | $ 6,048,940 | $ 43,252,622 | $ 6,048,940 | $ 20,535,982 XXX

(4) As of June 30, 2026, the gross unrealized losses and fair values for investments in structured and ABS for which an OTTI has not been
recognized in earnings follow:

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ (133,948,886)

2. 12 months or Longer $ (458,746,997)
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 10,161,196,539

2. 12 months or Longer $ 5,288,125,582

Dollar Repurchase Agreements and/or Securities Lending Transactions

Not applicable
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STATEMENT AS OF JUNE 30, 2026 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY
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F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

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

(2) Type of Repo Trades Used

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) YES YES — —
b. Tri-Party (YES/NO) NO NO — —
(3) Original (Flow) & Residual Maturity
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1.  Open — No Maturity $ — 8 — 8 — $ —
2. Overnight — — — —
3. 2 Daysto 1 Week — — — —
4. >1 Week to | Month — — — —
5. >1 Month to 3 Months 3,445,162,666 3,679,254,675 — —
6. >3 Months to 1 Year — — — —
7. >1 Year — — — —
b. Ending Balance
1.  Open — No Maturity $ — 8 — 8 — $ —
2. Overnight — — — —
3. 2 Daysto 1 Week — — — —
4. >1 Week to 1 Month — — — —
5. >1 Month to 3 Months 3,435,079,675 3,082,325,951 — —
6. >3 Months to 1 Year — — —
7 >1Year — — —
(4) Not applicable
(5) Securities "Sold" Under Repo - Secured Borrowing
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. BACV XXX XXX XXX $
2. Nonadmitted - Subset of BACV XXX XXX XXX
3. Fair Value 3,704,716,989 3,708,106,346 — 3
b. Ending Balance
1. BACV XXX XXX XXX $
2.  Nonadmitted - Subset of BACV XXX XXX XXX
3. Fair Value 3,460,214,436 $ 3,125,202,699 $ —
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NOTES TO FINANCIAL STATEMENTS

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

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 a0 o

—

— & T

2 s o B B

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

e

—-

am e B g — &

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

(7) Collateral Received - Secured Borrowing

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

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

7,613,344

7.6

1,275,088

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
$ — 3 3,512,942213 — 3 —
— 3,125,202,699 — —
— 3,512,942,213 — _
— 3,125,202,699 — —
5 6 7 8
NAIC 4 NAIC 5 NAIC 6 NON-ADMITTED
$ — 3 — — S —
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
$ 3,669,450,072 $ 3,678,129,982 — 3 —
10,209,778 1,275,088 — —
$ 3,423,633,192 § 3,096,755,258 — 3 —




STATEMENT AS OF JUNE 30, 2026 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

ENDING BALANCE

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3

Cash $ 3,096,755,258 $ — — —
ICO-FV — — _ _
ABS - FV — — _ _
Preferred Stock - FV — — _ _
Common Stock — — _ _
Mortgage Loans - FV — — — _
Real Estate - FV — — _ _
Derivatives - FV — — — _
Other Invested Assets - FV — — _ _
j- Total Collateral Assets - FV (Sum of a through i) 3,096,755,258 — — —

R

—

ENDING BALANCE

5 6 7 8

DOES NOT
QUALIFY AS
NAIC 4 NAIC 5 NAIC 6 ADMITTED

Cash $ — 3 — 8 — 3 _
ICO -FV — — — _
ABS - FV — — — _
Preferred Stock - FV — — — _
Common Stock — — — _
Mortgage Loans - FV — — — _
Real Estate - FV — — — _
Derivatives - FV — — — _
Other Invested Assets - FV — — — _
j. Total Collateral Assets - FV (Sum of a through 1) — — — _

PR omoe a0 o

—-

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity

| Fair Value
a. Overnight and Continuous $ —
b. 30 Days or Less —
c. 31to90 Days 3,082,325,951
d. >90 Days —

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

| Amortized Cost | Fair Value
a. 30 Days or Less $ — § —
b. 31 to 60 Days 4,175,017,030 4,180,558,200
c. 61 to 90 Days — —
d. 91 to 120 Days — —
e. 121 to 180 Days 9,574,337,852 9,612,670,540
f. 181 to 365 Days — —
g. 1to 2 Years 4,218,468,490 4,318,069,791
h.2to 3 Years — —
i. >3 Years 33,884,537,037 27,969,312,017

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

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Cash (Collateral — All) $ 3,669,450,072 $ 3,678,129,982 $ — S —
2. Securities Collateral (FV) 10,209,778 1,275,088 — —
b. Ending Balance
1. Cash (Collateral — All) $ 3,423,633,192 § 3,096,755,258 $ — S —
2. Securities Collateral (FV) 7,613,344 1,275,088 — —

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable
Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

7.7




STATEMENT AS OF JUNE 30, 2026 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

Real Estate

No significant change

Investments in Tax Credit Structures (tax credit investments)

No significant change

Restricted Assets

(1) Restricted Assets (Including Pledged)

Restricted Asset Category

Gross (Admitted & Nonadmitted) Restricted

Current Year

Total General
Account (G/A)

G/A Supporting
S/A Activity (a)

3
Total Separate
Account (S/A)
Restricted
Assets

S/A Assets
Supporting G/A
Activity (b)

Total
(1 plus 3)

Total From
Prior Year

Increase/
(Decrease)
(5 minus 6)

a.  Subject to contractual
obligation for which
liability is not shown

b.  Collateral held under
security lending
agreements

c.  Subject to repurchase
agreements

3,100,540,932

3,100,540,932

3,448,623,270

(348,082,338)

d.  Subject to reverse
repurchase agreements

€.  Subject to dollar
repurchase agreements

f.  Subject to dollar
reverse repurchase
agreements

g.  Placed under option
contracts

h.  Letter stock or
securities restricted as
to sale - excluding
FHLB capital stock

98,553,143

98,553,143

98,997,313

(444,170)

i.  FHLB capital stock

57,474,000

57,474,000

56,994,000

480,000

j- Ondeposit with states

9,562,360

9,562,360

9,565,734

(3,374)

k. On deposit with other
regulatory bodies

I Pledged as collateral to
FHLB (including assets
backing funding

agreements)

3,571,803,888

3,571,803,888

4,193,349,895

(621,546,007)

m.  Pledged as collateral
not captured in other

categories

6,866,663,620

6,866,663,620

7,402,040,063

(535,376,443)

n.  Other restricted assets

0.  Collateral assets
received and on
balance sheet

1,726,941,849

1,726,941,849

1,563,432,268

163,509,581

p-  Assets held under
Modco reinsurance
agreements

161,334,848

26,475,458,226

26,636,793,074

27,439,935,197

(803,142,123)

q. Assets held under FWH
reinsurance agreements

25,539,107,666

25,539,107,666

30,410,282,892

(4,871,175,226)

r.  Total restricted assets

(Sum of a through q)

$41,131,982,306

@
\

$26,475,458,226

&
\

$67,607,440,532

$74,623,220,632

($7,015,780,100),

(a) Subset of column 1
(b) Subset of column 3
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Restricted Asset Category

Current Year

Total
Nonadmitted
Restricted

Total Admitted
Restricted
(5 minus 8)

Percentage

14

10
Gross (Admitted
&
Nonadmitted)
Restricted to
Total
Assets (¢)

Admitted
Restricted to
Total Admitted
Assets (d)

Amount
Reported in
General
Interrogatories

Difference from
Note and GI

GI Ref

a.

Subject to contractual
obligation for which
liability is not shown

— %

— %]

XXX

XXX

XXX

Collateral held under
security lending
agreements

— %

— %]

25.04+25.05

Subject to repurchase
agreements

3,100,540,932

0.876 %

0.879 %

XXX

XXX

26.21

Subject to reverse
repurchase agreements

— %

— %)

26.22

Subject to dollar
repurchase agreements

— %

— %]

26.23

Subject to dollar reverse
repurchase agreements

— %

— %]

26.24

Placed under option
contracts

— %

— %

26.25

Letter stock or securities
restricted as to sale -
excluding FHLB capital
stock

98,553,143

0.028 %

0.028 %

XXX

XXX

26.26

FHLB capital stock

57,474,000

0.016 %

0.016 %

XXX

XXX

26.27

On deposit with states

9,562,360

0.003 %

0.003 %

XXX

XXX

26.28

On deposit with other
regulatory bodies

— %

— %]

26.29

Pledged as collateral to
FHLB (including assets
backing funding

agreements)

3,571,803,888

1.010 %

1.013 %

XXX

XXX

26.31

m. Pledged as collateral

not captured in other

categories

6,866,663,620

1.941 %

1.947 %

XXX

XXX

26.30

Other restricted assets

— %

— %]

26.32

Collateral assets
received and on balance
sheet

1,726,941,849

0.488 %

0.490 %

XXX

XXX

XXX

Assets held under
Modco reinsurance
agreements

26,636,793,074

7.529 %

7.552 %

XXX

XXX

XXX

Assets held under FWH
reinsurance agreements

25,539,107,666

7.219 %

7.241 %

XXX

XXX

XXX

Total restricted assets
(Sum of a through q)

$67,607,440,532

19.110 %

19.169 %)

XXX

XXX

XXX

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

GI Reference

Difference between Note and
GI (per column 13 above)

Explanation

25.04+25.05

$

26.21

26.22

26.23

26.24

26.25

26.26

26.27

26.28

26.29

26.31

26.30

26.32
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(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, Such as Reinsurance
(excluding Modco/FWH) and Derivatives, Are Reported in the Aggregate)

Gross (Admitted & Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 4 5
Gross Admitted
Total Separate (Admméd & Restricted to
o Account (S/A) S/A Assets Increase/ Total Current Nonaqmmed) To%al
Description of Total General | G/A Supporting Restricted Supporting G/A Total Total From (Decrease) Year Admitted | Restricted to Admitted
Assets Account (G/A) | S/A Activity (a) Assets Activity (b) (1 plus 3) Prior Year (5 minus 6) Restricted Total Assets Assets
Derivatives $6,450,516,975 | $ —1$ —1$ — | $6,450,516,975 | $ 6,969,077,988 | $ (518,561,013)] $ 6,450,516,975 1.823 %) 1.829 %)
Futures 69,816,485 — — — 69,816,485 90,023,899 (20,207,414) 69,816,485 0.020 % 0.020 %
MBS Forwards 20,000 — — — 20,000 — 20,000 20,000 — % — %
Repurchase Margin 335,693 — — — 335,693 1,324,431 (988,738) 335,693 — %] — %]
TPA & LOC
(Securities) 345,974,467 — — — 345,974,467 341,613,743 4,360,724 345,974,467 0.098 % 0.098 %
Total (c) $ 6,866,663,620 | $ —|$ —|$ — | $6,866,663,620 | $ 7,402,040,061 | $ (535,376,441)| $ 6,866,663,620 1.941 %) 1.947 %)
Amount of Total
pledged under
derivative contracts — — — — — — _ _ A A
Total Excluding
Derivative
Collateral (Total
minus Amt of Total
pledged under
derivative
contracts) $ 6,866,663,620 | $ —1$ —1$ — | $ 6,866,663,620 | $ 7,402,040,061 | $ (535,376,441)] $ 6,866,663,620 1.941 %) 1.947 %)

(a) Subset of column 1
(b) Subset of column 3

(c) Total Line for Column 1 through 7 should equal 5L (1)m in Columns 1 through 7 respectively and Total Line for Columns 8 through 10
should equal 5L (1)m Columns 9 through 11 respectively

(3) Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, Such as Reinsurance (exclude Modco/FWH) and Derivatives,
Are Reported in the Aggregate)

Not applicable
(4) Collateral Received and Assets Held under Modco/FWH Reinsurance Agreements Reflected as Assets Within the Reporting Entity’s Financial
Statements
1 2 3 4 5 6 7 8
% of BACV % of BACV
Total Assets to Total
BACV BACV BACV Fair Value Fair Value Fair Value | (Admitted and Admitted
Assets Collateral *** | Modco **** | FWH #**** Collateral Modco FWH Nonadmitted)* Assets **
General Account:
Cash, Cash Equivalents and
a. $1,726,941,849 | $ 2,766,099 | $ 1,230,256,636 | $1,726,941,849 |$ 2,766,112 | $1,230,255,972 0.960 % 0.963 %
Short-Term Investments
b. Schedule D, Part 1, Section 1 — 88,729,083 | 13,468,016,958 — 86,069,570 1 13,148,712,359 4.397 4.412
c.  Schedule D, Part 1, Section 2 — 35,285,492 | 6,269,568,035 — 35,019,477 | 6,058,260,251 2.045 2.052
d. Schedule D, Part 2, Section 1 — 1,334,090 323,658,755 — 1,362,527 341,021,899 0.105 0.106
e. Schedule D, Part 2, Section 2 — 1,070,796 129,387,224 — 1,070,796 129,387,224 0.042 0.042
f.  Schedule B — 21,876,682 | 3,066,140,361 — 21,557,992 | 3,030,687,643 1.002 1.005
g. Schedule A — — — — — — — —
h. Schedule BA, Part 1 — 10,272,606 | 1,052,079,696 — 10,377,441 | 1,069,673,639 0.345 0.346
i. Schedule DL, Part 1 — — — — — — — —
j. Other — — — — — — — —
. Total Assets " $1,726,941,849 [$ 161,334,848 | $25,539,107,665( $1,726,941,849 | $ 158,223,915 [ $25,007,998,987 8.895 % 8.927 %
(atbt+ct+dtetftgthtit]) VeI o we VeI oS ST
1. Percentage of Total FWH XXX XXX XXX XXX XXX XXX XXX XXX

Assets (including Modco)

Separate Account:

m. Cash, Cash Equivalents and s s s s s s - .y o,
Short-Term Investments
Schedule D, Part 1, Section 1 — — — — — — _ _
Schedule D, Part 1, Section 2 — — — — — — _ _
Schedule D, Part 2, Section 1 — — — — . _ _ .
Schedule D, Part 2, Section 2 — — — — _ - _ _
Schedule B — — — — — — _ _
Schedule A — — — — — — _ _
t.  Schedule BA, Part 1 — — — — — _ _ _
u. Schedule DL, Part 1 — — — — — _ _ _

v. Other — — — — — _ _ _

= o 3 o B

©

Total Assets
W (mtntotptqtristttutv) $ — |8 —183 —|$ —|3 — |8 - — % —%

Percentage of Total FWH

~ Assets (including Modco) XXX XXX XXX XXX XXX XXX XXX XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

* k = Column 1 divided by Asset Page, Line 26 (Column 1)
w = Column 1 divided by Asset Page, Line 27 (Column 1)
*x k = Column 1 divided by Asset Page, Line 26 (Column 3)

w = Column 1 divided by Asset Page, Line 27 (Column 3)
HoHE k (Collateral BACV) should equal Note 5L(1) Column 1, Line o.

w (Collateral BACV) should equal Note SL(1) Column 2, Line o.
**x% k (Modco BACV) should equal Note SL(1) Column 1, Line p.

w (Modco BACV) should equal Note 5L(1) Column 2, Line p.
*xxAEk k (FWH BACV) should equal Note 5L(1) Column 1, Line q.

w (FWH BACV) should equal Note 5L(1) Column 2, Line q.

9 10 | 11 12 13 14 15
Book/Adjusted
Carrying Value
Assets (BACV) Related Party Code
FWH Including
Modco 1 2 3 4 5 6
General Account:
a. Eavsehs’triﬁ‘s}iq“”alents and Short-Term | ¢ 1 733,022,735 [s — s — s — s — s — |s 1233022735
b.  Schedule D, Part 1, Section 1 13,556,746,041 - — 109,826,400 — - 13,446,919,641
¢.  Schedule D, Part 1, Section 2 6,304,853,527 — — — — — 6,304,853,527
d.  Schedule D, Part 2, Section 1 324,992,845 — — — — — 324,992,845
€. Schedule D, Part 2, Section 2 130,458,020 — — — — — 130,458,020
f. Schedule B 3,088,017,043 — — 3,757,469 — — 3,084,259,574
g. Schedule A — — — — — — —
h. Schedule BA, Part 1 1,062,352,302 — — 182,698,487 — — 879,653,815
i Schedule DL, Part 1 — — — — — — —
j- Other — — — — — — —
k. a‘fﬁiﬁfzitj s frghti) $25,700,442,513 | — s — s 296282356 s — s — |$25.404,160,157
Eirc‘"’li‘(‘;i‘i‘lggeﬁogggl FWH Assets 100 % — % — % 1153 % — % — % 98.847 %)
Separate Account:
m ICrla\,se}ls,tISIZil}:sEquivalents and Short-Term $ s s _ s —_ s s s o
n. Schedule D, Part 1, Section 1 — — — — — — —
0. Schedule D, Part 1, Section 2 — — — — — — —
p- Schedule D, Part 2, Section 1 — — — — — — —
q. Schedule D, Part 2, Section 2 — — — — — — —
I. Schedule B — — — — — — —
s. Schedule A — — — — — — —
t Schedule BA, Part 1 — — — — — — —
u. Schedule DL, Part 1 — — — — — — —
v.  Other — — — — — — —
W ngrllﬁ)sf;fqﬂﬁmmv) $ — |8 — |3 — I® — |® — |8 — |3 —
o e A S o T o
1 2
% of Liability to
Amount Total Liabilities*

y. Recognized Obligation to Return Collateral Asset (General Account) $ — — %

z. Recognized Obligation to Return Collateral Asset (Separate Account) $ — — %

aa. Recognized Obligation for Modco assets (General Account) $ — — %

bb. Recognized Obligation for Modco assets (Separate Account) $ — — %

cc. Recognized Obligation for FWH (excluding Modco) assets (General Account) § — — %

dd. Recognized Obligation for FWH (excluding Modco) assets (Separate Account) $ — — %

* y+aa+cc=Column 1 divided by Liability Page, Line 26 (Column 1)
z+bb + dd = Column 1 divided by Liability Page, Line 27 (Column 1)

(5) Disclose whether any of the assets held as collateral or under Modco or FWH reinsurance agreements have been pledged for another purpose
specific to the insurance reporting entity (not for the benefit of the reinsurer)

Not applicable
M. Working Capital Finance Investments
Not applicable
N. Offsetting and Netting of Assets and Liabilities

Not applicable
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STATEMENT AS OF JUNE 30, 2026 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

0. 5GI Securities

No significant change

P.  Short Sales

Not applicable

Q. Prepayment Penalty and Acceleration Fees
No significant change

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 $ 3,802,724,397
(2) Nonadmitted $ 22,250,350
(3) Admitted $ 3,780,474,047

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 - Derivatives

(1)-(7) No significant change

(8) - (10) Not applicable

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

Not applicable

Note 9 — Income Taxes

No significant change

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A-B. On May 14, 2026, MassMutual completed the previously announced transactions with MS&AD Insurance Group Holdings, Inc., through its
subsidiary Mitsui Sumitomo Insurance Co., Ltd., to acquire an 18% equity interest in Barings for approximately $1,430,000,000. MassMutual
retains an 82% ownership stake and continues to maintain governance control over Barings, which is indirectly held under MassMutual Asset
Management Holding LLC (MMAMH), held by MMHLLC. MMAMH returned capital of $1,100,000,000 to MMHLLC.

MMHLLC paid $1,275,204,376 in dividends to MassMutual for the period ended June 30, 2026, $1,200,000,000 of which were declared in 2025.
MMHLLC paid $770,000,000 in dividends to MassMutual for the period ended June 30, 2025, $570,307,154 of which were declared in 2024.

MMHLLC returned capital of $4,361,184,590 to MassMutual for the six months ended June 30, 2026, consisting of cash distributions of
$1,387,041,512 and non-cash distributions of $2,974,143,078, which includes $2,479,914,104 of preferred stock. In addition, MassMutual
contributed $50,934,226 of capital to MMHLLC during the six months ended June 30, 2026. MassMutual contributed capital of $35,934,023 for the
six months ended June 30, 2025.

In 2026 and 2025, C.M. Life did not pay any dividends to MassMutual.
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STATEMENT AS OF JUNE 30, 2026 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C- 0. No significant change

Note 11 — Debt

A. Nosi

gnificant change

B. Federal Home Loan Bank Agreements

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

capacity was $1,190,867,759 as of June 30, 2026.

(2) FHLB Boston Capital Stock

a. Aggregate Totals

June 30, 2026

1 2 3
Total General Separate
243 Account Account
1. Current Year
(a) Membership Stock - Class A $ — $ — S
(b) Membership Stock - Class B 5,000,000 5,000,000
(c) Activity Stock 50,800,000 50,800,000
(d) Excess Stock 1,674,000 1,674,000
(e) Aggregate Total (at+b+c+d) $ 57,474,000 $ 57,474,000 $
(f) Actual or Estimated Borrowing Capacity
as determined by the Insurer $ 2,469.271,226 $ 2,469.271,226 $
2. Prior Year-end
(a) Membership Stock - Class A $ — — $
(b) Membership Stock - Class B 5,000,000 5,000,000
(c) Activity Stock 50,800,000 50,800,000
(d) Excess Stock 1,674,000 1,674,000
(e) Aggregate Total (at+b+c+d) $ 57,474,000 $ 57,474,000 $
(f) Actual or Estimated Borrowing Capacity
as determined by the Insurer $ 3,279,761,797 $ 3,279,761,797 $
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Six Months Ended June 30, 2026
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 3to 5 Years
1. Class A — 3 — 3 — 8 — — S
2. Class B 5,000,000 5,000,000 — — —
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STATEMENT AS OF JUNE 30, 2026 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3) Collateral Pledged to FHLB

a.  Amount Pledged as of June 30, 2026

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total
Collateral Pledged (Lines 2+3) $ 3,331,135,057 $ 2,469,271,226 § 1,278,403,467
2. Current Year General Account Total Collateral Pledged 3,331,135,057 2,469,271,226 1,278,403,467
3. Current Year Separate Account Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total
Collateral Pledged 4,500,607,648 3,279,761,797 1,278,599,997
b. Maximum amount pledged for the six months ended June 30, 2026
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) $ 3,832,053,119 $ 2,820,298,556 $ 1,278,403,467
2. Current Year General Account Maximum Collateral Pledged 3,832,053,119 2,820,298,556 1,278,403,467
3. Current Year Separate Account Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 4,952,300,222 3,357,456,084 1,278,599,997
(4) Borrowing from FHLB
a.  Amount as of June 30, 2026
1 2 3 4
Total Funding Agreements
2+3 General Account Separate Account | Reserves Established
1. Current year
(a) Debt $ — 3 — 3 — 3 —
(b) Funding Agreements 1,278,403,467 1,278,403,467 — 1,278,403,467
(c) Other — — — —
(d) Aggregate Total (at+b+c) $ 1,278,403,467 $ 1,278,403,467 $ — $ 1,278,403,467
2. Prior Year-end
(a) Debt $ — 3 — 3 — S —
(b) Funding Agreements 1,278,599,997 1,278,599,997 — 1,278,599,997
(c) Other — — — —
(d) Aggregate Total (at+b+c) $ 1,278,599,997 $ 1,278,599,997 $ — $ 1,278,599,997
b. Maximum Amount during June 30, 2026
1 2 3
Total
2+3 General Account Separate Account
1. Debt $ — 3 — 8 —
2. Funding Agreements 1,280,713,133 1,280,713,133 —
3. Other — — —
4. Aggregate Total (Line 1+2+3) $ 1,280,713,133 § 1,280,713,133 § —

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

C. Unused commitments and lines of credit for financing arrangements

No significant change

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.
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NOTES TO FINANCIAL STATEMENTS

(1)-(3) No significant change

(4) Components of net periodic benefit cost

2026

2025

2026

2025

2026

2025

Pension Benefits

Postretirement Benefits

Special or Contractual

Benefits Per SSAP No 11

a. Service cost $§ 2,656,620 $ 3,872,090 $ 3,450,000 $ 3,550,000 $ — S —
b. Interest cost 68,133,381 67,890,268 7,300,000 8,300,000 — —
c. Expected return on plan assets (79,976,707)  (83,554,603) — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses 23,597,577 6,960,429 (5,900,000)  (4,550,000) — —
f.  Prior service cost or credit — — (450,000)  (2,150,000) — —
2. Gain or loss recognized due to a settlement
or curtailment — — — — — —
h. Total net periodic benefit cost $ 14,410,871 § (4,831,816) $§ 4,400,000 $ 5,150,000 $ — 8 —
(5) - (18) No significant change
B-1. No significant change
Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
A -J. No significant change
K. OnJune 1, 2026, MassMutual issued $1.0 billion of surplus notes at a fixed 5.95% coupon rate maturing in 2056.
The following table summarizes the surplus notes issued and outstanding as of June 30, 2026:
1 2 3 4 5 6 7 8
Is Surplus Note Carrying Value | Carrying Value Unapproved
Item Original Issue | Holder a Related of Note Prior of Note Current | Interest And/Or
Number Date Issued Interest Rate Amount of Note Party (Y/N) Year Year* Principal
1 5/12/2003 5.625% $ 193,184,000 N $ 192,957,593 |$ 192,972,359 | $ 1,358,325
2 6/1/2009 8.875% 129,597,000 N 128,840,045 128,867,909 926,529
3 1/17/2012 5.375% 263,369,000 N 262,969,526 262,991,726 1,140,351
4 4/15/2015 4.500% 258,212,000 N 254,487,543 254,534,392 2,420,738
5 3/23/2017 4.900% 475,000,000 N 471,334,462 471,370,108 5,754,097
6 10/11/2019 3.729% 838,475,000 N 607,929,379 610,549,215 6,513,903
7 4/16/2020 3.375% 700,000,000 N 697,596,667 697,644,733 4,921,875
8 6/26/2020 5.077% 600,000,000 N 810,580,097 808,159,636 11,423,250
9 3/1/2021 5.077% 200,000,000 N 230,358,109 230,020,797 3,807,750
10 11/18/2021 3.200% 675,000,000 N 670,243,275 670,309,341 1,740,000
11 12/1/2022 5.672% 500,000,000 N 500,000,000 500,000,000 2,284,556
12 6/1/2026 5.950% 1,000,000,000 N — 994,890,000 4,793,056
Total XXX XXX $ 5,832,837,000 XXX $ 4,827,296,696 | $ 5,822,310,216 | $ 47,084,430

* Total should agree with Page 3, Line 32.
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NOTES TO FINANCIAL STATEMENTS

1 9 10 11 12 13 14
Current Year
Interest Offset
Percentage (not
Current Year Life-To-Date including amounts
Item Interest Expense Interest Expense paid to a 3rd party Current Year Life-To-Date
Number Recognized Recognized liquidity provider) Principal Paid Principal Paid Date of Maturity
1 $ 5,433,300 | $ 301,183,388 N $ —18$ — 5/15/2033
2 5,750,867 660,769,492 N — — 6/1/2039
3 7,078,042 257,595,365 N — — 12/1/2041
4 5,809,770 171,336,780 N — — 4/15/2065
5 11,637,500 209,992,222 N — — 4/1/2077
6 15,633,366 218,630,258 N — — 10/15/2070
7 11,812,500 141,684,375 N — — 4/15/2050
8 15,231,000 167,541,000 N — — 2/15/2069
9 5,077,000 50,770,000 N — — 2/15/2069
10 10,800,000 97,200,000 N — — 12/1/2061
11 14,180,000 99,181,222 N — — 12/1/2052
12 — — N — — 6/1/2056
Total |$ 108,443,345 | $ 2,375,884,102 XXX $ —1$ — XXX
1 15 16 17 18 19
Were Surplus Note
Surplus Note Proceeds Used to
Are Surplus Note | Payments Subject to [ Purchase an Asset
Payments Administrative Directly From the
Item Contractually Offsetting Holder of the Is Asset Issuer a
Number Linked? (Y/N) Provisions? (Y/N) | Surplus Note? (Y/N) | Related Party (Y/N) | Type of Assets Received Upon Issuance
1 Y N N N Cash
2 Y N N N Cash
3 Y N N N Cash
4 Y N N N Cash
5 Y N N N Cash
6 Y N N N Cash
7 Y N N N Cash
8 Y N N N Treasury Notes
9 Y N N N Treasury Notes
10 Y N N N Treasury Notes
11 Y N N N Treasury Notes
12 Y N N N Treasury Notes
Total XXX XXX XXX XXX XXX
1 20 21 22
Is Liquidity Source a
Principal Amount of |  Book/Adjusted Related Party to the
Item Assets Received Carry Value of Surplus note issuer?
Number Upon Issuance Assets (Y/N)
1 $ 193,184,000 | $ — N
2 129,597,000 — N
3 263,369,000 — N
4 258,212,000 — N
5 475,000,000 — N
6 838,475,000 — N
7 700,000,000 — N
8 600,000,000 — N
9 200,000,000 — N
10 675,000,000 — N
11 500,000,000 — N
12 1,000,000,000 — N
Total |[$ 5,832,837,000 | $ — XXX

These notes are unsecured and subordinate to all present and future indebtedness of MassMutual, all policy claims and all prior claims against
MassMutual as provided by the Massachusetts General Laws. The surplus notes are all held by bank custodians for unaffiliated investors. All
issuances were approved by the Division. Surplus notes are included in surplus on the Statutory Statements of Liabilities, Surplus and Other Funds.
All payments of interest and principal are subject to the prior approval of the Division. Interest expense is not recorded until approval for payment
is received from the Division. As of June 30, 2026, the unapproved interest was $47,084,430. Through June 30, 2026, the Company paid
cumulative interest of $2,375,884,102 on surplus notes. Interest of $108,443,345 was approved and paid during the period ended June 30, 2026.
There are no sinking fund requirements for the notes issued in 2003, 2009, 2012, 2015, 2017, 2019, 2020, 2021, 2022 or 2026.

L-M. No significant change
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NOTES TO FINANCIAL STATEMENTS

Note 14 — Liabilities, Contingencies and Assessments

No significant change

Note 15 — 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 for 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 Secured Overnight Financing Rate (SOFR), 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 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 including 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.

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 Barclay's Aggregate Bond
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.
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STATEMENT AS OF JUNE 30, 2026 OF THE MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(1) Fair Value Measurements at June 30, 2026:

a. Assets at fair value
Bonds
ICO
ABS
Total Bonds
Preferred stocks
Common stocks

Subsidiaries and affiliates

Unaffiliated

Total Common stocks

Derivatives:

Interest rate swaps

Options

Currency swaps
Forward contracts
Financial futures

Total Derivatives

Separate account assets

Total assets at fair value

b. Liabilities at fair value

Derivatives:

Interest rate swaps

Options
Currency swaps
Forward contracts

Credit default swaps

Financial futures

Total Derivatives

Total liabilities at fair value

As of June 30, 2026, 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.

Net Asset Value

(Level 1) (Level 2) (Level 3) (NAV) Total
$ 1,276,948,769 $ 18,490,933 § 278,829,685 $ — § 1,574,269,387
— 6,129,339 21,833,058 — 27,962,397
1,276,948,769 24,620,272 300,662,743 — 1,602,231,784
62,609,346 322,918,935 2,647,048,560 — 3,032,576,841
179,597,261 — — — 179,597,261
421,760,129 57,474,000 1,199,771,784 — 1,679,005,913
601,357,390 57,474,000 1,199,771,784 — 1,858,603,174
— 19,047,944,843 — — 19,047,944,843
110,513,980 406,760,903 — — 517,274,883
— 2,304,497,944 — — 2,304,497,944
— 411,786,238 — — 411,786,238
16,291,711 — — — 16,291,711
126,805,691  22,170,989,928 — —  22,297,795,619
31,063,696,403  12,056,777,328 2,332,991,374 —  45,453,465,105
$33,131,417,599 $34,632,780,463 6,480,474,461 $ — $74,244,672,523
$ — $14,787,436,580 — 3 — $14,787,436,580
61,410,750 — — — 61,410,750
— 322,974,534 — — 322,974,534
— 82,112,435 — — 82,112,435
— 173,525,935 — — 173,525,935
3,686,575 — — — 3,686,575
65,097,325  15,366,049,484 — — 15,431,146,809
$ 65,097,325 $15,366,049,484 $ — 3 — $15,431,146,809

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

Total gains Total gains .
and (losses) and (losses) Ending
Balance at  Transfers into Transfers out  included in included in Balance at
Description 01/01/2026 level 3 of level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2026
Assets:
Bonds
1Co $ 390,510,995 $ 5,554,954 $(102,481,821) $ (22,817,186) $ 5,807,417 $ 2,800,632 § 1,626,087 $ — $  (2,171,393) § 278,829,685
ABS 50,176,084 11,201,356 (8,474,087) 367,129 (32,846,932) 2,753,671 — — (1,344,163) 21,833,058
Preferred stocks 67,499,489 57,005,255 — — 37,637,754 5,729,369 2,479,914,104 — (737,411) 2,647,048,560
Common stocks
Subsidiaries and affiliates 158,437,241 —  (158,437,241) 3,609,890 — — — — (3,609,890) —
Unaffiliated 799,233,325 413 (687,280) 306,601,467  (100,944,922) 214,391,902 656,133,092 (18,823,133)  (656,133,080) 1,199,771,784
Separate account assets 2,101,676,465 — (711,810) 21,317,787 — 397,989,677 —  (187,052,815) (227,930) 2,332,991,374
Total Assets $3,567,533,599 $ 73,761,978 $(270,792,239) $ 309,079,087 $ (90,346,683) $ 623,665.251 S 3,137,673.283 $ (205.875,948) $ (664,223,867) $6,480,474.461

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 miscellancous bonds in other transfers are assets that are no longer carried at fair value.

(3) 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 in the beginning fair value for the reporting period in which the

changes occur.

(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.
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(6))

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 ICO bonds, ABS bonds and derivatives. Their fair values of these assets are
determined using the same methods as outlined in categories below.

ICO bonds — These securities are principally valued using market or income approaches. Level 2 valuations are based on quoted prices in
inactive markets or matrix pricing techniques using observable inputs such as benchmark yield curves, spreads, issuer ratings, and comparable
trades. Level 3 valuations rely on discounted cash flow models incorporating significant unobservable inputs, including adjustments for
illiquidity, bespoke credit spreads, and issuer-specific factors.

ABS bonds — These securities are valued using market or income approaches. Level 2 valuations utilize observable inputs such as benchmark
yield curves, spreads, and comparable structured securities. Level 3 valuations incorporate significant unobservable inputs, including
assumptions about prepayment speeds, default rates, and liquidity adjustments.

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 SOFR basis
curves, interest rate volatility, swap yield curve, currency spot rates, cross currency basis curves and dividend yields. Due to the observability
of the significant inputs to these fair value measurements, they are classified as Level 2.

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

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

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

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

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

June 30, 2026

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
ICO $ 97,459,425,545 $104,835,416,559 $ 1,276,948,769 $ 46,524,416,592 $ 49,658,060,184 $ — 3 —
ABS 60,478,200,281 60,963,371,829 — 31,868,061,954 28,610,138,328 — —
Preferred stocks 4,702,794,440 4,193,275,513 293,846,820 372,025,550 4,036,922,071 — —
Common stocks” 1,858,603,174 1,858,603,174 601,357,390 57,474,000 1,199,771,785 — —
Mortgage loans 25,323,943,244 26,391,610,111 — —  25,323,943,244 — —
Derivatives 15,522,054,865 22,366,438,063 126,805,691 15,395,249,174 — — —
Cash, cash equivalents and
short-term investments 7,779,848,996 7,779,848,996 1,253,771,458 6,526,077,538 — — —
Separate account assets 45,453,465,104 45,453,465,104 31,063,696,403 12,056,777,328 2,332,991,373 — —
Total assets at fair value $258,578,335,649  $273,842,029,349 $ 34,616,426,531 $112,800,082,136 $111,161,826,985 $ — 3 —
Liabilities at fair value
Guaranteed interest contracts ~ § 20,839,843.416 § 23,380,484,113 § — 3 — $ 20,839,843,416 $ — —
Group annuity contracts and
other deposits 1,373,644,741 1,559,999,109 — — 1,373,644,741 — —
Individual annuity contracts 28,333,276,099 26,313,214,627 — — 28,333,276,099 — —
Supplementary contracts 823,507,476 822,918,270 — — 823,507,476 — —
Repurchase agreements 3,125,202,699 3,082,325,951 — 3,125,202,699 — — —
Debt 249,517,042 249,517,042 — 249,517,042 — — —
Derivatives 16,414,860,850 16,769,063,527 65,097,325 16,349,763,525 — — —
Total liabilities at fair value $ 71,159,852,323 $ 72,177,522,639 $ 65,097,325 $ 19,724,483,266 $ 51,370,271,732 § — § —

(W Common stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had a statutory carrying value of $20,859,700,135.
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December 31, 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
ICO $101,434,491,502 $ 108,372,200,501 $ 1,329,931,030 $ 51,252,899,251 $ 48,851,661,221 $ — 3 —
ABS 62,569,823,945 62,863,942,629 — 33,009,936,681 29,559,887,263 — —
Preferred stocks 2,230,225,507 1,651,425,899 282,190,622 268,999,225 1,679,035,661 — —
Common stocks” 1,538,434,489 1,538,434,489 482,143,922 98,620,000 957,670,567 — —
Mortgage loans 23,766,910,156 24,697,582,956 — — 23,766,910,156 — —
Derivatives 15,953,189,870 22,194,490,324 105,985,681 15,847,204,189 — — —
Cash, cash equivalents and
short-term investments 8,126,015,208 8,126,015,208 408,241,681 7,717,773,527 — — —
Separate account assets 46,047,660,759 46,047,660,759 31,272,885,843 12,673,098,451 2,101,676,465 — —
Total assets at fair value $261,666,751,436  $ 275,491,752,765 $ 33,881,378,779 $120,868,531,324 $106,916,841,333 $ — § —
Liabilities at fair value
Guaranteed interest contracts ~ $ 20,571,761,815 $ 20,919,891,130 $ — 3 — $ 20,571,761,815 $ — 3 —
Group annuity contracts and
other deposits 1,524,779,883 1,653,584,916 — — 1,524,779,883 — —
Individual annuity contracts 30,813,669,150 29,001,601,762 — — 30,813,669,150 — —
Supplementary contracts 835,458,316 834,837,097 — — 835,458,316 — —
Repurchase agreements 3,028,177,804 3,440,677,069 — 3,028,177,804 — — —
Debt 499,245,794 499,245,794 — 499,245,794 — — —
Derivatives 17,229,809,314 16,915,877,034 63,448,400 17,166,360,914 — — —
Total liabilities at fair value $ 74,502,902,076 $ 73,265,714,802 $ 63,448,400 $ 20,693,784,512 $ 53,745,669,164 $ — $ —

M Common stocks - subsidiaries and affiliates do not include unconsolidated subsidiaries, which had a statutory carrying value of $24,789,394,641.

D. Not applicable

E. Not applicable

Note 21 — Other Items

No significant change

Note 22 — Events Subsequent

Management of the Company has evaluated subsequent events through August 13, 2026, the date the financial statements were available to be issued to
state regulators and subsequently on the Company’s website. No events have occurred subsequent to the date of the financial statements, except for:

On July 13, 2026, MassMutual issued a GBP 450 million funding agreement with a 5.25% fixed rate and a 7-year maturity.

Note 23 — Reinsurance

Effective April 1, 2026, MassMutual entered into an indemnity coinsurance agreement with a third party to reinsure a defined block of universal life with
secondary guarantees, resulting in ceding approximately $6,000,000,000 of statutory reserves. As part of the coinsurance transaction, the Company
transferred investments and cash of approximately $3,600,000,000 net of a approximately $1,900,000,000 ceding commission. The transaction resulted
in a realized capital loss of approximately $511,000,000 of which approximately $508,000,000 was deferred to the IMR.

Effective April 1, 2026, MassMutual recaptured approximately $4,200,000,000 of statutory reserves for certain banked-owned life insurance policies
reinsured on a coinsurance FWH and YRT basis and extinguished FWH Payable of approximately $4,000,000,000 for all existing in-force policies. As
consideration for the recapture, MassMutual will make a one-time recapture payment of less than $1,000,000 to a third party reinsurer.

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

Note 27 — Structured Settlements

Not applicable

Note 28 — Health Care Receivables

Not applicable

Note 29 — Participating Policies

No significant change
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Note 30 — Premium Deficiency Reserves

No significant change

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change

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

No significant change

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change

Note 34 — Premium and Annuity Considerations Deferred and Uncollected

No significant change

Note 35 — Separate Accounts

No significant change

Note 36 — Loss/Claim Adjustment Expenses

No significant change
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STATEMENT AS OF JUNE 30, 2026 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 12/31/2024
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 06/23/2026
By what department or departments?
Commonwealth of Massachusetts DiviSiOn Of INSUFANCE ... e
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooioiiieeeeeeeeeeeeeeeee ettt e ettt e e et e e s e e s ae s e st et e e e e e e s et et es et eseseaesses s seseseseseenesaesaseseenanananas Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X] No[ 1 NAT ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

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

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

MML Distributors, LLC Springfield, MA
MML Investment Advisers, LLC ... |Springfield, MA
MML Investors Services, LLC ...... ... |Springfield, MA
MML Strategic Distributors, LLC .. Springfield, MA
MassMutual Private Wealth & Trust, FSB Springfield, MA
Flourish Financial, LLC New York, NY

Artemis Real Estate Partners, LLC Chevy Chase, Maryland ....
MM Ascend Life Investor Services, LLC Cincinnati, OH
Jefferies Finance LLC New York, NY ..
Counterpointe Investment Management LLC Stamford, CT
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STATEMENT AS OF JUNE 30, 2026 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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(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 amended? ... Yes [ X] No[ ]
If the response to 9.2 is yes, provide information related to amendment(s).

a minor revision was made to the “Government & Third Parties” section of the code to include a clear statement that we prohibit bribery and

corruption in all forms. An additional example was also added to the “What it Could Look Like” table in the same section to describe a

“facilitation payment” and indicate that they are prohibited. ...ttt ettt e e e e ne e

Have any provisions of the code of ethics been waived for any of the specified OffiCers? ............coiiiiiiiiii e Yes[ 1 No[X]
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? .........
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ............ccccoiiiiiiiiiiiciceecee

Yes [ X] No[ ]

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 agre@MENtS.) ...........ccoceueveeoeecueueuereeeeeceeee e eeesecae e eeenseee e es s s sesesenaees Yes [ X] No [ ]
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: .....
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ...

9,131,904,463
Yes [ X] No[ ]

If yes, please complete the following:
1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value

14,444 798,229 $....... 15,637,282,175

Preferred Stock S S 49,028,700
Common Stock .... ceeeenn. 24,974 574592 $.. .21,255,258,217
Short-Term Investments $.
Mortgage Loans on Real Estate . $.
All Other .8,143,100,418 $. 9,907,602,439
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... 47,562 ,473,238 $........46,849 171,530
Total Investment in Parent included in Lines 13.21 10 13.26 @DOVE ........ccccoiiiiiiiiiiiiiiiieiiieceeeeece e D ettt S e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........coiiiiiiiiiiiee s Yes [ X] No[ ]

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

Yes [ X] No[ 1 NAT ]

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccccceevieeieeieennenne
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability PAge. ..........ciiiiiiiiiiiiii VUV UR U TR
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STATEMENT AS OF JUNE 30, 2026 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, N.A. e 2 Park Street, Sydney, NSW 2000 .........ococoovveieeeieieieeeeeeee e
Citibank, N.A. e 333 West 34th Street, New York, NY 100071 .....ccoooiieinniieiinrccieinne
Citibank, N.A. e London Canada SQ Service CTR Citigroup CTR 25 Canada Sq London E14
State Street Bank and Trust Company ...........ccccocovviieeniiiiniririsieiennns JAB2NWN. Quincy, MA 02171
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 16.1 during the current quarter? ..............ccccceeeeee. 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 .....ccoviioieieiiiiiiiee et
Apollo Capital Management, L.P. .............
Apollo Insurance Solutions Group LP
Ares Management LLC
Barings LLC
Carlyle Aviation Group Capital Markets LLC
Centerbridge Martello Advisors, LLC .........
Counterpointe Investment Management LLC
Fractal Investments LLC
Great-West Capital Management LLC
IFM Investors Pty Ltd
Invesco Investment Management Company .
Media Capital Technologies ..............
Pacific Investment Management Company LLC .
Saybrook Fund Advisors LLC
Jefferies Finance LLC
16.5097 For those firms/individuals listed in the table for Question 16.5, 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 assets?...........c.coovvevereiririieciereeieeeeee s Yes[ ] No[X] NAI
16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............cccccceueveeuerererennnns Yes[ ] No[X] NAI
For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
155480 ... 20 Gates Management, LLC
143161 ... Apollo Capital Management, L.P. ...
143161 ... Apollo Insurance Solutions Group LP
130074 . .. |Ares Management LLC ...
106006 . ... |Barings LLC ....
168456 . . |Carlyle Aviation Group Capital Markets LLC
157359 ... Centerbridge Martello Advisors, LLC
333864 Counterpointe Investment Management LLC
311767 . Fractal Investments LLC ........cccceee..
107272 . Great-West Capital Management LLC
162754 . IFM Investors Pty Ltd ....cccocvvernnnnn.
110363 ... Invesco Investment Management Company ...
2707160 Media Capital Technologies
104559 . . |Pacific Investment Management Company LLC
158634 . Saybrook Fund Advisors LLC
162264 . Jefferies Finance LLC ...

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:
At 6/30/2026, 61 issues for 45 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 $1,389,703,965 OF 0.7% OF @ll @SSEIS. ......c..oiieeeeeeeeeeeeeeee e ee et e e et e et e et e et et et et e e e e e e e e e e e e s et e e e e e s et e e e s e e eeneeaennnn

Yes[ ] No[X]

By self-designating 5GI 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

secl

urity 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 5G| securities? .............ccceeuenne

Yes [ X] No[ ]
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19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. 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? ......... Yes[ 1 No[X]

8.3



STATEMENT AS OF JUNE 30, 2026 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 B 11,594,969, 108
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 14,506, 186,008
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 26,101,155,116

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 ... B s 89,754,196
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 89,754,196
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 200,700,799
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 200,700,799
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 $ 26,391,610,112
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 IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 61.000 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 1.000 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 46.000 %
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?

Outstanding
Date Lien Amount

Total s
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STATEMENT AS OF JUNE 30, 2026 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
..... 66869 .....[..31-4156830 ......[...04/01/2026 .. NATIONWIDE LIFE INSURANCE COMPANY (NH2B) .......cococoiiiiiviiiiiiiiiiiiiiiiiciieeiicesieesieiesieeseeieseenesesnesesneesneesnesesnens foonevenes O fooneelCOZ T ot Ol JAURROT T ZE0. e [oeeenree e [oeeeieees e




STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL |l fs 124,424,105 |.......... 12,612,129 |............ 4,174,610 |......... 12,098,478 |........ 153,309,322 |.......... 32,914,616
2. AIBSKA e AK e L s 1,342,751 |........... 1,746,844 |...............440,384 |............... 144,416 |........... 3,674,3% |.......c.ce... 780,948
3. Arizona ..... . AZ ...55,867,377 |. ..51,461,826 |. 2,067,546 |........ 116,149,345 |.. . 7,788,321
4. Arkansas .. .. AR ... 12,434,874 |. ... 7,628,796 |. ... (142,612)|..........21,636,336 |........... 3,007,650
5. California .. CA . 429,677,840 |. 170,719,538 |. .75,600,567 |........ 712,312,077 |........ 173,074,409
6. Colorado ...... .. CO ...64,886,354 |. ..28,369,426 |. ..8,657,718 |........ 108,478,272 .4,639,749
7. Connecticut .. . CT ...93,986,397 |. .23,130,634 |........ 164,555,250 |........... 5,324,676
8. Delaware ............. .. DE ...50, 376,460 |. ..8,933,958 |.........70,749,802 |..... 3,834,343,945
9. District of Columbia . . DC ... 13,045,729 |. 4,474,088 |.........21,721,632 |............ 1,483,9%
10.  Florida .. .. FL .308,720,957 |. .85,592,105 |........ 580,120,060 |.. 62,473,365
11.  Georgia .. GA 111,162,299 |. .20,456,598 |........ 202,489,693 |.. 25,997,043
12.  Hawaii .. . HI ...11,330,815 |. .. 1,545,823 |..........22,734,809 |.. ..2,195,330
13.  Idaho .... . ID ...16,798,110 |. ..4,020,202 |..........24,640,897 |.. . 2,231,489
14.  lllinois ... L . 155,970,921 |. .62,783,865 |....... 274,473,111 |.. 53,554,215
15.  Indiana . . IN ...50,475,832 |. ..8,297,350 |..........92,229,692 |.. 17,963,261
16. lowa ..... LA ...68,706,219 |. .24,578,370 |........ 108,390,439 |.. . 8,353,994
17. Kansas . .. KS ...32,987,004 |. . 7,182,907 |..........51,683,092 |....cccuunen 692,086
18, KENUCKY ...oveiiiceeieee e KY oo b s 18,221,427 |..........22,824,863 |........... 2,835,901 |........... 1,238,626 |.......... 45,120,817 |............ 8,979,495
19, LOUISIANG ...ouvviiiiiicit et LA b s 35,445,132 |.......... 14,374,759 |........... 3,740,214 |............... 644,884 |.......... 54,204,989 |.......... 15,163,063
20. Maine ....... ...12,164,654 |. 982,796 |.........23,718,051 |.............. 938,551
21.  Maryland . ...69,961,399 |. . 22 496,317 |........ 137,626,220 |.. 11,120, 162
22, MassachUSEttS .........cccovrueirueuinicieieiceee MA b s 134,192,137 |........ 106 872 600 ........ 375,483,943 |........ 632,782,703 |.......... 36,373,307
23, MIChigan ......cccceoiruiiiiiieieerecee e M 70,214,979 |.......... 47,613,495 |.......... 7,333,073 |.......... 51,749,797 |........ 176,911,344 |.......... 20,167,361
24. Minnesota . .. MN ...41,068,284 |. ..26,857,970 |. .32,357,675 |....... 104,972,447 |.. ..5,425,199
25.  Mississippi .. Ms ...27,316,373 |. ...8,115,881 |...........4,963,973 |...cccenrnnn 436,423 ....40,832,650 |.. . 2,468,961
26, MISSOU ...veeeiieiiieiceeiceee s MO ool | 117,868,383 |..........33,386,519 |........... 5,466,126 |.......... 15,654,626 |........ 172,375,654 |........... 5,238,915
27.  Montana 10,582,961 16,893,998 |........... 2,313,408
28. Nebraska .. ...18,253,163 |. .32,479,150 |.. . 7,220,466
29. Nevada ........ ...20,172,346 |. . .38,909,484 |.. . 1,675,543
30.  New Hampshire ..........cccccoveueirucenincnncnns NH [ b s 19,763,734 |.......... 19,384,812 |........... 2,333,383 |............5, 195,917 |......... 46,677,846 |............ 3,105,194
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b e 276,628,210 |........ 229,981,414 |.......... 19,066,977 |..........43,820,136 |....... 569,496,737 |.......... 25,375,054
32.  New Mexico . NM ...18,537,764 |........... 5,232,957 |........... 1,565,570 |...............280,979 |.......... 25,617,270 |.. ..1,031,420
33. New York ..... . 781,049,780 |........568,298,262 |..........41,699,443 |........ 117,816,491 |..... 1,508,863,976 |.. 58,858,962
34.  North Carolina .. . 106,213,963 |. 188,628,024 |.. 52,210,117
35.  North Dakota ...10,725,456 |. ... 12,667,227 |.. . 2,744,210
36. OO coveeeeeee ...14,201,543 |. ,438, oo 224,655,300 |.. 47,136,996
37.  Oklahoma . ...46,001,797 |. 17 348,129 |..........82,470,904 |.. .9,485,597
38. Oregon......... ...22,785,379 |. ...2,409,509 |..........41,890,238 |.. . 7,809,578
39. Pennsylvania ... . 180,842,449 |. .49,279,781 |........ 369,162, 125 |.. . 8,564,729
40. Rhode Island .... ... 11,753,237 |. .. 8,957,354 |.........34,032,630 |.. ..1,031,550
41.  South Carolina . ...56,000,271 |. 4,773,995 .94,749,234 |.. 16,593,740
42, South Dakota ... ... 5,522,536 |........... 4,007,413 |...............492,946 |............... 174,766 |.......... 10,197,661 |.. . 1,517,528
43. Tennessee ... ...85,756,172 |. .20,856,213 |........ 158,067,623 |.. 26,429,712
44, Texas ....... . 264,559,650 |........ 121,580,999 |..........25,766,426 |........ 296,502,261 |........ 708,409,336 |.. 48,912,840
45, Utah ..... ...25,090,557 |. .. 2,596,255 |..........35,922,888 |.. 50,000,489
46. Vermont ... 1,786,768 |. .. ..3,714,819 |..........18,676,036 |............... 382,543
47, Virginia c.ceeeeeeeeeeeeeeeeeeseseneeeseseeeenenenene. VA e L e 107,472,213 |..........59,667,079 |.......... 15,864 561 |.......... 43,504,208 |........ 226,508,061 |.......... 23,288,623
48, Washington .........cccoeeevevereeeeeeerenenenneeees. WA e L o 69,886,551 |.........34,029,392 |........... 6, 833, 148 |.......... 16,096,933 |....... 126,846,024 |........... 8,391,506
49. West Virginia . 1,156,232 |. ...878,604 |.. .. 3,529,473 |..........15,892,354 |.. 12,173,631
50. Wisconsin .... ...30,388,670 |. . 3,654,736 |.. .10,824,146 |.. .74,983,307 |.. ..6,397,412
51, WYOMING eoveereeneeeinieieeeeeeeneneneseseeeenenenes. WY i L o 4,469,171 |........... 2,837,270 |........o.c... 364,776 |.....coone. 26,865 |........... 7,698,082 |............... 913,454
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N e e o e
53. Guam .............. .. GU .. 18,221 |..
54.  Puerto Rico ...... .. PR .. .42,473,340 |..
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e Ne o0 26,300 [ o (89,008) | o (42,789)
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate other alien .. . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PlaNS. ..o e e KKK s o [ e i [ |
91. Dividends or refunds applied to purchase paid-up
additions and annuities..............c.coeveveeeeeeeeceeens fooes XXX foene 1,150,520, 718 |......c.ceene 297,310 |oveeeeeeeeees [ [ 1,150,818,028 [...ovovveverciciinne
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX oo e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... oo XXXo.ooo ... 14,791,827 |. ....19,421,184 |..
94.  Aggregate or other amounts not allocable by state..|....... XXX..... .... 107,197,280 |.... IR UPRUOPRR FUOUORTOPOPRPRURPRPRUR RODPOOE 107,197,280 |..
95.  Totals (direct bUSINESS)......c.ceveuevveievvrenireririeeeeen s XXX .5 700,905,479 |..... 2,409,547,981 |........ 402,694,689 |..... 1,782,305,407 |... 10,295,453,556 |..... 4,766,438,505
96.  Plus reinsurance assumed...........ccoeeeeeeeneeneeneeneenes fooeees XKoo |ooveiens 14,662,554 |........ 249,393,145 |....cooieeies o 353,629,945 |........ 617,685,644 |........ 309,765,255
97  Totals (all BUSINESS).......cccvverrreiricrncireneeeneeeneed s XX |oee 5,715,568,033 |..... 2,658,941,126 |........ 402,694,689 |..... 2,135,935,352 |....10,913,139,200 |..... 5,076,203,760
98.  Less reinsurance ceded...........coeoveueeeveeneeeneeennnncfoueeens XXXeooiii oo 6,202,385,314 |..... 1,567,609,924 |.......... 99,506,592 |..... 1,102,645,458 |..... 8,972,147,288 ..o
99. Totals (all business) less reinsurance ceded (486,817,281)]  1,091,331,202 303, 188,097 1,033,289,8% 1,940,991,912 5,076,203,760
DETAILS OF WRITE-INS
58001. HKG Hong Kong ........cccevvevvevieieieieieeeeeeeeeeeene feee XXX oo foriic 92,404 |.
58002. ZZZ Other Alien .. ..10,670,459 |.
B58003. ..iiiiiiieiiee e ssneessneesseenee s XX oinens oo
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 10,762,863 135,176 289,985 175,230,000 186,418,024 28,966
9401. Reinvested Net Non Forfeiture Option Proceeds ..[..... XXX.......|-coco.. 107,197,280 [..oveveieiieiiienes foreeeieeeseereees [ oo 107,197,280 |.oovevreeiicieinne
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevvevieviiiiniiinnnieeeneneees e XXX foreei e e fo e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 107,197,280 107,197,280
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer...............oceveeerieereeeieees ceeeneas
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 5
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11
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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)

Federal Tax ID NAIC Co Code State of Domicile
MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY (MMLIC) 04-1590850 65935 Massachusetts
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company 06-1041383 93432 Connecticut
MML Bay State Life Insurance Company 43-0581430 70416 Connecticut
CML Special Situations Investor LLC None Delaware
CM Life Mortgage Lending LLC None Delaware
CML Global Capabilities LLC None Delaware
MM Global Capabilities I LLC None Delaware
MassMutual Global Business Services India LLP None India
MM Global Capabilities (Netherlands) B.V. None Netherlands
MassMutual Global Business Services Romania S.R.L. None Romania
MM Global Capabilities II LLC None Delaware
MM Global Capabilities III LLC None Delaware
MM/Barings Multifamily TEBS 2020 LLC None Delaware
Berkshire Way LLC 04-1590850 Delaware
MML Special Situations Investor LLC None Delaware
Timberland Forest Holding LLC 47-5322979 Delaware
Lyme Adirondack Forest Company, LLC None Delaware
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timberlands II, LLC None Delaware
Lyme Adirondack Timber Sales, LLC None Delaware
Insurance Road LLC 04-1590850 Delaware
MassMutual Trad Private Equity LLC 04-1590850 Delaware
MassMutual Intellectual Property LLC 04-1590850 Delaware
Trad Investments I LLC None Delaware
EM Opportunities LLC None Delaware
MassMutual MCAM Insurance Company, Inc. None Vermont
MassMutual Ventures US IV GP, LLC* None Delaware
MassMutual Ventures US IV, L.P. None Delaware
MassMutual Ventures US IV, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, L.P. None Cayman Islands
MassMutual Ventures Europe/APAC I L.P. None Cayman Islands
MassMutual Ventures Southeast Asia III LLC None Delaware
MMV Digital I LLC None Cayman Islands
Counterpointe Sustainable Advisors LLC None Delaware
CSA Intermediate Holdco LLC None Delaware
Counterpointe Trust Services LLC None Delaware
CPPACELLC None Delaware
Counterpointe Titling Trust None Delaware
CSA Employee Services Company 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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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Federal Tax ID NAIC Co Code State of Domicile

Counterpointe Sustainable Real Estate II LLC None Delaware
Counterpointe Energy Solutions II LLC None Delaware
Counterpointe Energy Solutions (CA) II LLC 27-0105644 Delaware
Counterpointe Energy Solutions (FL) 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
Green SPE 2025 LLC None Delaware
Apex GPILLC None Delaware
Apex Securitized Income Fund LP None Delaware
Apex Credit CLO 13 Ltd. None Delaware
Jefferies Credit Partners Investments Holdings LLC None Delaware
Jefferies Credit Partners Investments LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCM GPILLC None Delaware
JCM H-2 Credit Fund GP LLC None Delaware
JCP Direct Lending CLO 2022 LLC None Delaware

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

JDLF GP (Europe) S.a.r. 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 I GP LP None Delaware
Jefferies Direct Lending Fund II 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 II C SPE-2 LLC None Delaware
JDLF Il GP LLC None Delaware
JDLF III GP LP None Delaware
Jefferies Direct Lending Fund IIT C LP None Delaware
Jefferies DLF3 C Holdings LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Federal Tax ID NAIC Co Code State of Domicile
Jefferies Direct Lending Fund 111 C SPE LLC None Delaware
JCP Direct Lending CLO 2023-1 LLC None Delaware
JCP Direct Lending CLO 2023 Ltd. None Jersey
JCPGPILLC None Delaware
Jefferies M Super Private Credit Fund GP LLC None Delaware
Jefferies Credit Partners Europe Limited None United Kingdom
Jefferies Credit Partners (Luxembourg) GP S.ar.l None Luxembourg
Jefferies Credit Partners (Luxembourg) S.C.A. SICAV-RAIF None Luxembourg
JCP Congaree Credit Fund GP LLC None Delaware
JCP Solaris Credit Fund GP LLC None Delaware
Jefferies Credit Partners Structured Solutions Fund GP LLC None Delaware
JCP Acacia Fund GP LLC None Delaware
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 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-II Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-II Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-III Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2024-I Ltd. None Delaware
JFIN Revolver CLO 2025-1 Ltd. None Delaware
JFIN Revolver CLO 2025-1I Ltd. None Delaware
JFIN Revolver CLO 2026-1 Ltd. None Delaware
JFIN Revolver CLO 2026-1I Holdings LLC None Delaware
JFIN Revolver CLO 2026-11 LLC None Delaware
JFIN Revolver CLO 2022-IV LLC None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-1IT 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.
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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
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 04-1590850 Delaware
MM Vine Street LLC None Delaware
Counterpointe — Ascend Mortgage Lending LLC None Delaware
MALIC 10 Centennial Drive Member LLC None Delaware
Manhattan National Holding, LLC 26-3260520 Ohio
Manhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
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 2019-B None Delaware
MMAF Equipment Finance LLC 2020-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
Barings Equipment Finance LLC 2026-A None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts
MML CM LLC None Delaware
Flourish Holding Company LLC None Delaware
Flourish Insurance Agency LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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SoraFinance, Inc.
Flourish Financial LLC
Flourish Technologies LLC
MML Distributors LLC*
MML Investment Advisers, LLC
MML Strategic Distributors, LLC
MassMutual Private Wealth & Trust, FSB
MML Private Placement Investment Company I, LLC
MML Private Equity Fund Investor LLC
MM Private Equity Intercontinental LLC
Pioneers Gate LLC
MassMutual Holding LLC
Fern Street LLC
Low Carbon Energy Holding
Sleeper Street LLC
GASL Holdings LLC
Barings Asset-Based Income Fund (US) LP*
Barings Perpetual European Direct Lending Fund
Barings Emerging Generation Fund II
Babson Capital Global Special Situation Credit Fund 2*
Barings Global Real Assets Fund LP*
Barings Global Special Situations Credit Fund 3
MassMutual Assignment Company
MassMutual Capital Partners LLC
Intermodal Holding II LLC
MassMutual Ventures Holding LLC
Crane Venture Partners LLP
MassMutual Ventures Management LLC
MassMutual Ventures SEA Management Private Limited
MMV UK/SEA Limited
MassMutual Ventures India Private Limited
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures Southeast Asia II 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 I LLC
MM Rothesay Holdco US LLC
Rothesay Limited
Riverton Home Finance Limited
Rothesay Life Plc

*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

None
None
None
04-3356880
None
46-3238013
06-1563535
04-1590850
04-1590850
04-1590850
45-2738137
04-2854319
37-1732913
None
None
82-2932156
36-4868350
None
88-0916548
98-1206017
82-3867745
None
06-1597528
04-1590850
None
None
None
None
None
None
None
None
None
None
47-1296410
None
None
None
None
None
04-1590850
None
None
None

NAIC Co Code

State of Domicile

Delaware
Delaware
Delaware
Massachusetts
Delaware
Delaware
Connecticut
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Luxembourg
Delaware
Delaware
Delaware
Luxembourg
North Carolina
Delaware
Delaware
Delaware
United Kingdom
Delaware
Singapore
United Kingdom
India

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
United Kingdom
United Kingdom
United Kingdom
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Federal Tax ID NAIC Co Code State of Domicile
Rothesay MA No.l Limited None United Kingdom
Rothesay MA No.3 Limited None United Kingdom
Rothesay MA No.4 Limited None United Kingdom
LT Mortgage Financing Limited None United Kingdom
Rothesay Property Partnership 1 LLP* None United Kingdom
Rothesay Property Partnership 2 LLP* None United Kingdom
Rothesay Property Company 1 Limited None United Kingdom
Rothesay Mortgages Partnership 1 LLP* None England & Wales
Rothesay Foundation None United Kingdom
Rothesay Pensions Management Limited None United Kingdom
Rothesay Asset Management UK Limited None United Kingdom
Rothesay Asset Management Australia Pty Ltd None Australia
Rothesay Asset Management North America LLC None Delaware
MML Investors Services, LLC 04-1590850 Massachusetts
MML Insurance Agency, LLC 04-1590850 Massachusetts
LifeScore Labs, LLC 47-1466022 Massachusetts
MM Asset Management Holding LLC 45-4000072 Delaware
Barings LLC* 51-0504477 Delaware
Baring Asset Management (Asia) Holdings Limited 98-0524271 Hong Kong
Baring Asset Management (Asia) Limited 98-0457463 Hong Kong
Baring Asset Management Korea Limited None Korea, Republic of
Barings Investment Management (Shanghai) Limited None Hong Kong
Barings Overseas Investment Fund Management (Shanghai) Limited None Hong Kong
Baring SICE (Taiwan) Limited 98-0457707 Taiwan, Republic of China
Barings Singapore Pte. Ltd. None Singapore
Barings Real Estate Investment Japan Limited None Japan
Barings Japan Limited 98-0236449 Japan
Barings Australia Holding Company Pty Ltd None Australia
Barings Australia Pty Ltd None Australia
Barings Australia Real Estate Holdings Pty Ltd None Australia
Barings Australia Real Estate Pty Ltd 140045656 Australia
Barings Australia Property Holdings Pty Ltd 98-0457456 Australia
Barings Australia Asset Management Pty Ltd None Australia
Barings Australia Property 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
Artemis Industrial Development Member, LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings Finance LLC
BCF Europe Funding Limited
BCF Senior Funding I LLC
BCF Senior Funding I Designated Activity Company
Barings Real Estate Acquisitions LLC
Barings Securities LLC
Barings Guernsey Limited
Barings Europe Limited
Barings Asset Management Spain SL
Baring France SAS
Baring International Fund Managers (Ireland) Limited
Barings GmbH
Barings Italy S.r.1.
Barings Sweden AB
Barings Netherlands B.V.
Barings (U.K.) Limited
Barings Switzerland Sarl
Baring Asset Management Limited
Baring International Investment Limited
Baring Fund Managers Limited
BCGSS 2 GP LLP
Baring Investment Services Limited
Barings Core Fund Feeder I GP S.a.r.l.
Barings Investment Fund (LUX) GP S.a.r.l.
Barings BME GP S.a.r.l.
Barings GPC GP S.a.r.l.
Barings European Core Property Fund GP Sarl
Barings Umbrella Fund (LUX) GP S.a.r.L.
GPLF4(S)GP S.ar. |
PREIF Holdings Limited Partnership
BMC Holdings DE LLC
Barings Real Estate Advisers Inc.
Remington L & W Holdings LLC
Aland Royalty GP, LLC
Alaska Future Fund GP, LLC
BAI Funds SLP, LLC
BAIGP,LLC
Baring Asset-Based Income Fund (US) GP, LLC
Barings Infiniti Fund Management LLC
Barings Infrastructure CLO Equity Partnership GP LLC
Barings Infrastructure Secondaries & Solutions Fund II Managing Member LLC
Barings NAPLF IV Rated Feeder, L.P.
Barings New Jersey Emerging Manager Program GP, LLC
Barings New Jersey Emerging Manager Program II GP, 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

80-0875475
None

None

None

None
04-3238351
98-0437588
None

None

None

None

None

None

None

None
98-0432153
None
98-0241935
98-0457328
98-0457586
None
98-0457578
None

None

None

None

None

None

None

None

None
04-3238351
81-4065378
6887128
None

None
6972999
None

None

None

None

None

None

None

State of Domicile

Delaware
Ireland
Delaware
Ireland
Delaware
Delaware
Guernsey
United Kingdom
Spain

France

Treland
Germany

Italy

Sweden
Netherlands
United Kingdom
Switzerland
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Luxembourg
Luxembourg
United Kingdom
Luxembourg
United Kingdom
Luxembourg
Luxembourg
United Kingdom
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
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Federal Tax ID NAIC Co Code State of Domicile
Barings Blue Ridge Fund GP LLC None Delaware
Barings Blue Ridge Fund, L.P. None Delaware
Barings Specialty Asset Based Finance Fund GP LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Barings Hotel Opportunity Venture II GP, LLC None Delaware
Baring Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings ERS PE Emerging Manager 111 GP, LLC None Delaware
Barings FC III LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings CLO Investment Partners (Cayman) LP None Cayman Islands
Barings CLO Investment Partners (Mini-Master) LP 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 L.P. 88-3792609 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 I Management, LLC None Delaware
Barings North American Private Loan Fund III Management, LLC None Delaware
Barings North American Private Loan Fund IV (Cayman)-A, L.P. None Cayman Islands
Barings North American Private Loan Fund IV Management, LLC None Delaware
Barings Portfolio Finance Investment Grade Fund GP LLC None Delaware
Barings Portfolio Finance 1G Issuer I, LLC None Delaware
Barings Real Asset Special Servicer LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware
Barings Real Estate European Value Add Fund II Feeder LLC None Cayman Islands
Barings SBIC II GP, LLC None Delaware
Barings SEM GP LLC None Delaware
BMT RE Debt Fund GP LLC None Delaware
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
BDAE Private Fund GP None Delaware
BDAE Private Fund, LP None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile
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 VII GP 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
Lake Jackson LLC None Delaware
Martello Re GP LLC None Delaware
Barings Emerging Markets Blended Fund I GP, LLC None Delaware
Barings Emerging Generation Fund III GP, LLC None Delaware
Barings Emerging Generation Fund III, LP None Delaware
Barings EPLF4 Rated Feeder GP LLC None Delaware
Mezzco III LLC 41-2280126 Delaware
Mezzco IV LLC 80-0920285 Delaware
Mezzco Australia I LLC None Delaware
NAPLF (Cayman)-A Senior Funding IV 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 Islands
Barings CLO 2022-11 None Cayman Islands
Ambherst Long Term Holdings, LLC None Delaware
Enroll Confidently, Inc. None Delaware
Imbiba Growth LLP None United Kingdom
Yunfeng Financial Group Limited None Hong Kong
Yingda Taihe Life Insurance Co., Ltd. None China
MassMutual External Benefits Group LLC 27-3576835 Delaware
Stillings Street LLC None Delaware
Eclipse Business Capital Holdings 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
LNL MM D Core, LLC None Delaware
LNLMM D, LLC None Delaware
Corten Real Estate Credit Fund I LLC* None Delaware
CapSec LLC None Delaware
LNL MM 2, LLC None Delaware
Other Affiliates & Funds:
100 w. 3rd Street LLC 04-1590850 Delaware
300 South Tryon Hotel LLC 82-2432216 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile
Almack Mezzanine Fund II Unleveraged LP None United Kingdom
Barings Affordable Housing Mortgage Fund I LLC 82-3468147 Delaware
Barings Affordable Housing Mortgage Fund II LLC 61-1902329 Delaware
Barings Affordable Housing Mortgage Fund III LLC 85-3036663 Delaware
Barings 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 Small Business Fund II, L.P. 99-4893321 Delaware
Barings Euro CLO 2025-1 DAC None Ireland
Barings Hotel Opportunity Venture I LP None Delaware
Barings Hotel Opportunity Venture II 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 Real Estate European Value Add Fund 3 SCSp 04-1590850 Luxembourg
Barings Small Business Fund, L.P. None Delaware
Barings Storage Operations Trust* 04-1590850 Australia
Barings U.S. Core Bond Fund None Delaware
Barings-MM Revolver Fund LP* None Delaware
Barings Australia Storage Trust* 04-1590850 Australia
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 AsiaPac LP Investor LLC None Delaware
MALIC BAM LLC None Delaware
MALIC Elco Yards D Member LLC None Delaware
MALIC Maret LLC None Delaware
End-to-End JPM Affordable Housing Fund LLC None Delaware
MM BAM LLC None Delaware
MM Maret LLC None Delaware
MM New Albany Industrial LLC None Delaware
MM One Harbor Shore Member None Delaware
MALIC Australia BSOT LLC None Delaware
Riverwalk MM Member, LLC None Delaware
Aland Royalty Holdings LP 83-0560183 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile
Chassis Acquisition Holding LLC 81-2244465 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
Barings European Real Estate Debt Income Fund None Luxembourg
Martello Member New Albany Industrial LLC 13-1935920 North Carolina
Barings US High Yield Bond Fund None Ireland
Barings US High Yield Fund* None Delaware
Barings US Core Bond Fund 39-3814745 North Carolina
Barings Infrastructure Secondaries & Solutions Fund II LLC 04-1590850 North Carolina
Capital Solutions DE Rated Feeder 39-3891881 North Carolina
Babson CLO Ltd. 2015-I None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-11I None Cayman Islands
Barings CLO 2019-1V None Cayman Islands
Barings CLO 2020-I None Cayman Islands
Barings CLO 2020-I1I None Cayman Islands
Barings CLO 2020-1V None Cayman Islands
Barings CLO 2021-11 None Cayman Islands
Barings CLO 2021-III None Cayman Islands
Barings CLO 2024-11 None Cayman Islands
Babson Euro CLO 2015-1 BV None Netherlands
Barings Euro CLO 2019-1 BV 36037260H Ireland
Barings Euro CLO 2019-11 BV 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-I1I DAC None Ireland
Barings Euro CLO 2023-11 DAC None Ireland
Barings Euro CLO 2024-11 4278301GH Ireland
Barings CLO 2025 - IV None Cayman Islands
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
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

*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 Middle Market CLO 2017-1 Ltd & LLC
Barings Middle Market CLO Ltd 2021-I
Barings Middle Market CLO Ltd 2023-1
Barings Middle Market CLO Ltd 2023-11
Barings Euro Middle Market CLO 2024-1 DAC
Barings Middle Market Loan Partners 1
Barings Middle Market Loan Partners 2
Barings Loan Partners 5

Barings Loan Partners 4

Barings RE Credit Strategies VII LP

Barings Target Yield Infrastructure Debt Fund
Barings CLO Investment Partners LP

Barings Euro Value Add II (BREEVA II)*
Barings Transportation Fund LP*

Braemar Energy Ventures I, L.P.*

Barings European Core Property Fund SCSp*
Barings European Private Loan Fund III A
Benchmark 2018-B2 Mortgage Trust
Benchmark 2018-B4

Benchmark 2018-B8

Barings Core Property Fund LP

DPI Acres Capital SPV LLC

DPI-ARES Mortgage Lending SPV, LLC
E2E Affordable Housing Debt Fund LLC

GIA EU Holdings - Emerson JV Sarl

JPMCC Commercial Mortgage Securities Trust 2017-JP7
JPMDB Commercial Mortgage Securities Trust 2017-C5
Martello Re Feeder LP

Martello Re LP

Martello Re Holding Limited LLC

Martello Re Limited

Martello Re Services Company

Miami Douglas Three MM, LLC

MM BIG Peninsula Co-Invest Member LLC*
MML Mezzanine Investor III LLC

Red Lake Ventures LLC

Tamiami Citrus LLC

MALIC Member New Albany Industrial LLC
MM AsiaPac LP Investor LLC

MM Elco Yards A Member LLC

MM Elco Yards D Member LLC

MM New Albany Industrial Member LLC
MM CM Holding LLC

MM Debt Participations 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

None
98-1612604
None
None
None
None
None
None
None
98-1332384
98-1567942
81-0841854
None
87-1262754
None
None
46-5001122
38-4059932
None
38-4096530
20-5578089
04-1590850
04-1590850
None
98-1607033
38-4041011
38-4032059
None
None
None
None
None
04-1590850
87-4021641
None
None
None
13-1935920
13-1935920
04-1590850
04-1590850
04-1590850
None
81-3000420

State of Domicile

Cayman Islands
Cayman Islands
Bermuda
Bermuda
Ireland
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Delaware
Luxembourg
Delaware
Luxembourg
Delaware
Delaware
Luxembourg
Luxembourg
New York

New York

New York
Delaware
Delaware
Delaware
Delaware
Luxembourg
New York

New York
Delaware
Delaware
Delaware
Bermuda
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
North Carolina
Japan

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

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 Emerging Market Debt Blended Total Return Fund None Ireland
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 IOS Program Member LLC 04-1590850 Delaware
MM National Self-Storage Program Member 11 LLC None Delaware
MMV Climate Technology Fund GP* 04-1590850 Delaware
MM REED District Landco Member LLC* None Delaware
MM Sedona Vortex Investor LLC* 04-1590850 Delaware
MM SL Willistown LLC* 04-1590850 Delaware
MM Subline Borrower LLC 04-1590850 Delaware
MM The Gilman Member LLC None Delaware
MM Tokyo BTR1 LLC* 39-2502808 Delaware
MM Tokyo BTR1 LLC — Project Zeus* 39-2502808 Delaware
MMLIC Australia BAST LLC None Delaware
MMLIC Australia BSOT LLC None Delaware
SBNP SIA IV LLC None Delaware
Washington Pine LLC 04-1590850 Delaware
PDX SW Third Hotel Owner LLC 33-5063019 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
Washington Gateway Three LLC 32-0574045 Delaware
MALIC Debt Participations LLC None Delaware
MALIC Elco Yards A Member LLC None Delaware
Invesco Ltd None Bermuda
Barings US Loan Fund Series None Delaware
Barings Global Private Loan Fund None Luxembourg
KKR MM Project Vector LP None Delaware
Barings Developed Europe Private Loan Fund 1 SCSp 04-1590850 Luxembourg
Barings Developed Europe Real Estate Debt Fund * None North Carolina
Barings Umbrella Fund plc - Barings Global Investment Grade None Ireland
Barings CLO LTD 2018-111 None Cayman Islands
Babson LP-II None Cayman Islands
Barings Loan Partners CLO-III None Cayman Islands
Barings CLO Ltd 2025-111 None Cayman Islands
Barings CLO Ltd 2025-VI None Cayman Islands
Barings CLO Ltd 2025-VII None Cayman Islands
Barings CLO Romeo Warehouse None Cayman Islands
Barings Euro CLO 2014-11 BV None Ireland

Barings Affililates & Funds:
Barings China Aggregate Bond Private Securities Investment Fund None China

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile
Barings Global High Yield Fund 47-3790192 Massachusetts
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
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II LLC 95-4207717 California
Cornerstone California Mortgage Fund III LLC 95-4207717 California
Cornerstone Permanent Mortgage Fund II LLC 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund III LLC None Massachusetts
Cornerstone 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- GIA Italy SCSp 04-1590850 Massachusetts
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Kannapolis Industrial Member LLC* 04-1590850 Delaware
MM DS Investor LLC None Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Fremont Member LLC None Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM Horizon Savannah Member II LLC* 04-1590850 Delaware
MM Ironhead Commerce Center* 04-1590850 Delaware
BRAVAS MM Investor LLC 13-1935920 Delaware
BRAVAS MALIC Investor LLC 04-1590850 Delaware
MM Ironhead Commerce Center Member LLC None Delaware
MM 425 Montgomery Member LLC* None Delaware
MM 550 Corporate Member LLC None Delaware
MM Ascend DS Investors 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 Park City Investor LLC* None North Carolina
MM ReDiscover Member LLC* 04-1590850 Delaware
MM Liberty Centre Member LLC 04-1590850 Delaware
MM Century Square Member LLC* 04-1590850 Delaware
MM Stowe Investor LLC 04-1590850 North Carolina
MM Virginian Investor LLC 04-1590850 North Carolina

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile
MM 10 Centennial Drive Member LLC None Delaware
MM 100 Congress Owner LLC None Delaware
MM 340 Madison Member LLC* 04-1590850 Delaware
MM 1370 AVE OF AM 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
One Harbor Shore LLC* 80-0948028 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Trailside MM Member IT LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Select Funds:
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MML Series Investment Funds II:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MassMutual RetireSMART Funds:
MassMutual ishares 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual Blue Chip Growth Fund 04-3556992 Massachusetts
MassMutual Diversified Value Fund 01-0821120 Massachusetts
MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual High Yield Fund 04-3520009 Massachusetts
MML Vip American Funds 80/20 Allocation Fund 41-5125534 Massachusetts
MML Barings Core Bond Fund 04-3277549 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... | ..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeervrieriine [ reeerreeneeeees (MMLTC) ettt CMAL) RE........ COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company .| Company Ownership .100.000 ... |MMLIC ..
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. MWL Bay State Life Insurance Company C.M. Life Insurance Company . . [Ownership.. ..}.100.000 ...|MMLIC
20000 L.i] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CML Special Situations Investor LLC ........... .|C.M. Life Insurance Company .... Ownership .100.000 ...|MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeees | eereeeee ] e | e, CM Life Mortgage Lending LLC ......cceeeeeennnnnn . C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .| e [ | i [ [ ] CML Global Capabilities LLC .......cccvevrunnnne WDE ] DS........ COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MM Global Capabilities | LLC .....ccocvvveunene WDE ] DS........ COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Global Business Services India
L0000 .o f e [ LLP e, ..IND......] ..|MV Global Capabilities | LLC Ounership .100.000 ... [MULIC e [ | e e
20000 .o e | e e MV Global Capabilities (Netherlands) B.V. ... |..NLD....] .|MM Global Capabilities | LLC Ounership .100.000 ... [MULIC e [ eeeeiineeee | e e
MassMutual Global Business Services Romania
20000 .. e [ e | e | e [ | SR L e ROU....{ ..o DS........ MM Global Capabilities (Netherlands) B.V. [Ownership........ccocoemniiiinienninenns .100.000 ... [MULIC e [ eeeeiiieene | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities Il LLC .........evveeeeee LDE] e DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities Il LLC ................. LDE] e DS........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM/Barings Multifamily TEBS 2020 LLC ......... LDE] e DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 04-1590850 Berkshire Way LLC ... .DE..... .| Company ... Ounership 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e MML Special Situations Investor LLC ........... LDE] e DS........ COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeneees | eeee e
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 47-5322979 .. Timber land Forest Holding LLC ................... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|MMLIC
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 47-5322979 .. Timber land Forest Holding LLC .|C.M. Life Insurance Company Influence 0.000 .... |MMLIC ..
0000 .| 47-5322979 .. Timber land Forest Holding LLC ... Wood Creek Capital Management LLC . [Management. 0.000 .... |MMLIC
. 0000 . Lyme Adirondack Forest Company, LLC . Timber land Forest Holding LLC ..... . | Ownership.. 100.000 ...|MMLIC
0000 Lyme Adirondack Timberlands I, LLC .. Lyme Adirondack Forest Company, LL . | Ownership.. 100.000 ...|MMLIC
. 0000 . Lyme Adirondack Timberlands |1, LLC . Lyme Adirondack Forest Company, LLC ........ |Ownership.. ..}.100.000 ...|MMLIC
0000 Lyme Adirondack Timber Sales, LLC . Lyme Adirondack Forest Company, LLC ........ |Ownership.. .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 04-1590850 .. Insurance Road LLC .....ccoevvviiiiiiiiiiiiiinnnnnnns LDE] e NIA....... Company Ownership .100.000 ... |MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. MassMutual Trad Private Equity LLC ............ LDE ] NIA....... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 04-1590850 .. MassMutual Intellectual Property LLC .. LDE] e NIA....... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Trad Investments | LLC LDE ] NIA....... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
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 e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MassMutual MCAM Insurance Company, Inc. ..... VT NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual Ventures US IV GP, LLC ............. COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..99.000 ....|MMLIC
. 0000 ... MassMutual Ventures US IV GP, LLC ... MassMutual Ascend Life Insurance Company . |Ownership .}.. 1.000 .... |MMLIC ..
. 0000 ... MassMutual Ventures US IV, L.P. ... . [MassMutual Ventures US IV GP, LLC .. . | Management. .. 0.000 .... |MMLIC
. 0000 ... MassMutual Ventures US IV, LLC .... MassMutual Ventures US IV, L.P. ..... Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual Ventures Europe/APAC | GP, LLC .. | COMPANY e Ownership ..}..50.000 ....|MMLIC ..
. 0000 ... MassMutual Ventures Europe/APAC | GP, L.P. . .| MassMutual Ventures Europe/APAC | GP, LLC |Management.... ... 0.000 .... [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
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 Ventures Europe/APAC | GP, L.P.
0000 .| wevereerremmmmeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evneee ] eerrrereee | | e | e MassMutual Ventures Europe/APAC | L.P. ....... JL03 {1/ U DS | e Management..........ooeeeeeeemmeiiinnnnnnns .. 0.000 ... [MMLIC e [ eeeeeeeeeeees | e e
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual Ventures Southeast Asia |Il LLC . |..DE.....|....... DS........ MassMutual Ventures Europe/APAC | L.P. .... |OWNership......ccccovvvvrvmmvrvnvnrnnnnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
MassMutual Ventures Southeast Asia Ill LLC
20000 .| e [ | i [ [ ] MV Digital | LLC vovveviiiiiiiiiciee s O DS | e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 . Counterpointe Sustainable Advisors LLC ....... ..DE..... | COMPANY v Ownership ..80.250 ....|MMLIC ..
0000 CSA Intermediate Holdco LLC e Counterpointe Sustainable Advisors LLC .... |Ownership.. ..}.100.000 ...
. 0000 . Counterpointe Trust Services LLC ............... .DE..... ..|CSA Intermediate Holdco LLC ........vvvvvnneee Ownership .100.000 ... |MMLIC ..
0000 CP PACE LLC .|CSA Intermediate Holdco LLC Ounership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Titling Trust .. CP PACE LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 CSA Employee Services Company LLC e |- DE..l .| CSA Intermediate Holdco LLC Ownership .100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate Il LLC
0000 ... ceeeeiee e [ e e ..|CSA Intermediate Holdco LLC .. Ounership .100.000 ... |MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . . Counterpointe Energy Solutions Il LLC ........ ..|CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 27-0105644 .. Counterpointe Energy Solutions (CA) Il LLC . .| Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Solutions (FL) Il LLC . Counterpointe Energy Solutions Il LLC ..... Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Energy Solutions (IL) LLC ..... ..| Counterpointe Energy Solutions |1 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 .. Ownership.. ..}.100.000 ...
. 0000 . Counterpointe Investment Management LLC ...... . .|CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 CSA Incentive Holdco LLC .....coeeeeeeeenieeinnens Counterpointe Sustainable Advisors LLC .... |Ownership .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 27-0105644 .. Jefferies Finance LLC .... Company Ownership ..50.000 ....|MMLIC ..
. 0000 . JFIN GP Adviser LLC . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies MM Lending LLC ... .| Jefferies Finance LLC Ounership.. ..}.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 .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Green SPE 2025 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 .............. . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Apex Credit CLO 13 Ltd. ......evvvvnnnnee Apex Credit Partners LLC .. Ownership ..54.340 ....|MMLIC ..
Jefferies Credit Partners Investments
. 0000 . Holdings LLC ...uueeee LDE ] NIA....... Jefferies Credit Partners LLC ................ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Jefferies Credit Partners Investments
. 0000 . Jefferies Credit Partners Investments LLC ... |..DE.....|...... NIA....... Holdings LLC . | Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Management LLC ................. LDE] e NIA....... Jefferies Credit Partners LLC . | Ownership .100.000 ... .
. 0000 . JOM GP | LLC Jefferies Credit Management LLC .. .. | Ownership .100.000 ... |MMLIC ..
0000 JOM H-2 Credit Fund GP LLC . - NIA....... | Jefferies Credit Management LLC . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . JCP Direct Lending CLO 2022 LLC ......... v | DB s NIA....... Jefferies Credit Partners LLC Ownership ..9.900 .... |MMLIC ..
Jefferies Direct Lending Europe SCSp SICAV-
. 0000 . RAIF e Jefferies Credit Partners LLC Ownership oo [MMLIC ..
0000 Jefferies Credit Management Holdings LLC . .. | Jefferies Credit Partners LLC .. Ownership.. oo [MMLIC
. 0000 . JOLF GP (Europe) S.a.r.| .. | Jefferies Credit Partners LLC .. Ownership.. ..|WLIC
0000 JFAM GP LLC .. .. | Jefferies Credit Partners LLC .. Ounership.. ..|mLic
. 0000 . JFAM GP LP ... .. | Jefferies Credit Partners LLC Ownership.. ..|WLIC
0000 Jefferies Direct Lending Fund C LP .. |JFAMGP LP ... . [Ounership.. ..|mLic
. 0000 . Jefferies DLF C Holdings LLC ........... . .| Jefferies Direct Lending Fund C LLC .. | Ownership.. ...|WLIC
0000 Jefferies Direct Lending Fund C SPE LLC ...... . Jefferies DLF C Holdings LLC ....ccovvuvennnee Ounership JMLIC ..
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. . UV ... |JOLF 11 GP LLC .... Jefferies Credit Partners LLC .. | Ownership .100.000 ... .

JOLF 11 GP LP ... .. [JOLF 11 GP LLC ... Ownership.. ..}.100.000 ...
Jefferies Direct Lending Fund Il C LP . ..|JOLF 11 GPLP ..... .. | Ownership.. ..}.100.000 ...|MMLIC
Jefferies DLF 2 C Holdings LLC O .. |Jefferies Direct Lending Fund 11 C LP ...... |Ounership.. ..}.100.000 ...|MILIC
Jefferies Direct Lending Fund Il C SPE LLC .. {.. .| Jefferies DLF 2 C Holdings LLC .... Ownership.. ..}.100.000 ...|MMLIC
Jefferies DLF2 C Holdings—2 LLC ......cccceeeee . Jefferies Direct Lending Fund I C LP Ounership .100.000 ... [MMLIC ..
Jefferies Direct Lending Fund |l C SPE-2 LLC

............................................................ Jefferies DLF2 C Holdings-2 LLC .............. |Ownership .100.000 ... [MMLIC
JOLF 111 GP LLC ... Jefferies Credit Partners LLC ................ Ownership .100.000 ... |MMLIC ..
JOLF 111 GP LP ... .| JOLF 111 GP LLC .. Ownership.. .100.000 ... [MMLIC

.100.000 ... [MMLIC ..

Jefferies Direct Lending Fund Il CLP ....... JOLF |11 GP LP ... Ownership

Jefferies DLF3 C Holdings LLC ....cceerveennene Jefferies Direct Lending Fund 111 C LP .... |Ownership .100.000 .. [MMLIC ..
Jefferies Direct Lending Fund 111 C SPE LLC . | Jefferies DLF3 C Holdings LLC . | Ownership.. ..}.100.000 ...|MMLIC
JOP Direct Lending CLO 2023-1 LLC .............. . Jefferies Credit Partners LLC .. | Ownership .100.000 ... .
JOP Direct Lending CLO 2023 Ltd. ............... GEYLL NIA....... JCP Direct Lending CLO 2023 Ltd. ............ Ounership .100.000 ... [MMLIC ..
JOP GP 1 LLC e WDE] e NIA....... Jefferies Credit Partners LLC ........cc..... Ounership .100.000 .. [MMLIC ..

Jefferies M Super Private Credit Fund GP LLC
............................................................ S DE....] .o NIAL..... | Jefferies Credit Partners LLC
Jefferies Credit Partners Europe Limited .... |..GBR....]...... NIA....... Jefferies Credit Partners LLC
Jefferies Credit Partners (Luxembourg) GP S.a

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

Ownership
Ownership

r.l ... LUK NIA....... Jefferies Credit Partners Europe Limited .. |Ownership .100.000 ... |MMLIC ..
Jefferi . Jefferies Credit Partners (Luxembourg) GP

SICAV-RAIF JRELV) GO NIA....... S.A T i Ounership .100.000 ... |MMLIC ..
JCP Congaree Credit Fund GP LLC ... LDE] NIA....... Jefferies Credit Partners LLC ............... Ounership .100.000 ... |MMLIC ..

JCP Solaris Credit Fund GP LLC .................. LDE ] NIA....... Jefferies Credit Partners LLC ................ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Jefferies Credit Partners Structured
Solutions Fund GP LLC ...
JCP Acacia Fund GP LLC ...
JCP Funding 2024 LLC

Jefferies Credit Partners LLC
Jefferies Credit Partners LLC
Jefferies Finance LLC ...

Ounership .100.000 ... [MMLIC ..
Ounership .100.000 ... |MMLIC ..
Ounership .100.000 ... [MMLIC ..

JFIN Revolver Holdings |1 LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
JFIN Co-Issuer Corporation . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
JFIN Europe GP, S.a.r.l. ....ccc...... LUK NIA....... Jefferies Finance LLC Ownership .100.000 ... .
Jefferies Finance Europe, S.L.P. .| JFIN Europe GP, S.a.r.I. . [Ownership.. ..}.100.000 ...|MMLIC
Jefferies Finance Europe, SCSp JFIN Europe GP, S.a.r.l. ..... Ownership .100.000 ... |MMLIC ..
Jefferies Finance Business Credit LLC . Jefferies Finance LLC ........ovvvvvvvvnvnnnnnnns Ownership .100.000 ... |MMLIC ..
JFIN Business Credit Fund | LLC ... . | Jefferies Finance Business Credit LLC . | Ownership.. ..}.100.000 ...|MMLIC
JFIN Funding 2021 LLC Jefferies Finance LLC ........ovvvvvvvvnvnnnnnnns Ownership .100.000 ... |MMLIC ..
JSPCS MM LLC Jefferies Finance LLC ... Ounership .100.000 ... .
JFIN LC Fund LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
JFIN Revolver CLO 2017 Ltd. .. Jefferies Finance LLC ... Ounership .100.000 ... |MMLIC ..
JFIN Revolver CLO 2018 Ltd. .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
JFIN Revolver CLO 2019 Ltd. .. .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
JFIN Revolver CLO 2020 Ltd. .. .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
JFIN Revolver CLO 2021-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
JFIN Revolver CLO 2021-V Ltd. .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
JFIN Revolver CLO 2022-11 Ltd. . . | Jefferies Finance LLC Ownership.. .100.000 ... |MMLIC

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

JFIN Revolver CLO 2022-111 Ltd.
JFIN Revolver CLO 2022-1V Ltd. .
JFIN Revolver CLO 2024-I Ltd. ......

.| Jefferies Finance LLC
.| Jefferies Finance LLC
Jefferies Finance LLC ...

Ownership..
Ownership..
Ownership
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. 0000 . JFIN Revolver CLO 2025-| Ltd. . Jefferies Finance LLC ... Ownership .100.000 ... .
0000 JFIN Revolver CLO 2025-11 Ltd. . .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver CLO 2026-1 Ltd. ... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver CLO 2026-11 Holdings LLC .. | Jefferies Finance LLC . .. | Ownership.. ..}.100.000 ...
. 0000 . JFIN Revolver CLO 2026-11 LLC .| JFIN Revolver CLO 2026- || Holdlngs LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver CLO 2022-1V LLC .| Jefferies Finance LLC .. Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver Fund, L.P. ...... . | Jefferies Finance LLC Ownership.. .}..57.950 ....
0000 JFIN Revolver Funding 2021 Ltd. ... .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver Funding 2021-111 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver Funding 2021-1V Ltd. .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver Funding 2022-1 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver SPE1 2022 LLC .. .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver SPE3 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver SPE4 2022 LLC .. .| Jefferies Finance LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN Revolver SPE4 2022 Ltd. .... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JCP Private Loan Management GP LLC Jefferies Finance LLC .. Ownership .100.000 ...
. 0000 . JCP Private Loan Management LP . JCP Private Loan Management GP LLC ......... Ownership .100.000 ...
0000 JF CEl Holdings 1LLC .... . | Jefferies Finance LLC .. Ownership.. ..}.100.000 ...
. 0000 . JF CEl Holdings 2 LLC .... JF CEl Holdings 1 LLC ... Ounership .100.000 ...
0000 Apex Credit CLO 2024-I Ltd. .. Jefferies Finance LLC ... Ounership .100.000 ...
. 0000 . Apex Credit Holdings LLC ... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 Custom Ecology Holdco, LLC .... Jefferies Finance LLC .. Ownership .100.000 ...
Massachusetts Mutual Llfe Insurance
0000 .| weveeeererrreereereeeeeeeeeeeeeeereeeeeeeeeeenees | reeeeees e 86-2294635 .. Glidepath Holdings Inc. .....cccooeeeiiieiiieinens .| Company Ownership .100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 63312 ....| 13-1935920 .. MassMutual Ascend Life Insurance Company .... Glidepath Holdings Inc. . .. | Ownership.. ..}.100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93661 ....|31-1021738 .. Annuity Investors Life Insurance Company .... .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0000 . 31-1395344 .. MM Ascend Life Investor Services, LLC ........ .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 ..| 04-1590850 .. MM Ascend Mortgage Lending LLC .. MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
. 0000 . MM Vine Street LLC .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 Counterpointe  Ascend Mortgage Lending LLC .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0000 . MALIC 10 Centennial Drive Member LLC ... MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
0000 26-3260520 .. Manhattan National Holding, LLC . ......|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... .
. 0435 . [45-0252531 .. Manhattan National Life Insurance Company LOH ] DS........ Manhattan National Holding, LLC .............. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual Mortgage Lending LLC ................ DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e MM Copper Hill Road LLC ......oovuvvevivinininnne WDE ] DS........ COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MAV CTF 1 GP LLC wovveiiiiiiiciie e WDE ] DS........ COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
MassMutual Ventures Climate Technology Fund |
L0000 .o f e [ DE..... .MMV CTF | GP LLC .... . |Management.... 20000 L. JMULIC o [ | e e
Massachusetts Mutual
20000 L. f e [ | i | [ ] DPI-ACRES Capital LLC ...ceevvviviiiiiiiiiiiiis WDE ] DS........ COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DPI-ARES Mortgage Lending LLC ................... DB DS........ COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L[ e [ MM Investment Holding .... .| Company Ounership .100.000 ... |MMLIC ..
. 0000 ... MMIH Bond Holdings LLC ... MM Investment Holding ... Ownership.. ..99.610 ....|MMLIC
. 0000 ... . ..| 26-0073611 .. MassMutual Asset Finance LLC . C.M. Life Insurance Company . . | Ownership.. ..0.400 .... |MMLIC
20000 L. s i e 26-0073611 .. MassMutual Asset Finance LLC -|MM Investment Holding Ownership ..99.600 ....|MMLIC ..
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. 0000 ... [ . UV ... |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 ...
. 0000 . MMAF Equipment Finance LLC 2023-A MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 MMAF Equipment Finance LLC 2024-A ... MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . Barings Equipment Finance LLC 2025-A MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 Barings Equipment Finance LLC 2025-B MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . Barings Equipment Finance LLC 2026-A MassMutual Asset Finance LLC Ownership.. ..}.100.000 ...
0000 ..| 04-2443240 .. MML Management Corporation .... . MM Investment Holding ... Ownership.. ..}.100.000 ...
. 0000 . . ..| 04-3548444 .. MassMutual International Holding MSC, Inc MML Management Corporation Ownership.. ..}.100.000 ...
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 04-3341767 .. MassMutual Holding MSC, Inc. .......cccccunneeee .|MML Management Corporation Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 ML CM LLC .. | Company Ownership .100.000 ...
. 0000 . Flourish Holding Company LLC . MML CM LLC . | Ownership.. ..}.100.000 ...
0000 Flourish Insurance Agency LLC ..|Flourish Holding Company LLC ... Ownership .100.000 ...
. 0000 . SoraFinance, Inc. .......... .|Flourish Holding Company LLC ... . | Qunership .100.000 ...
0000 Flourish Financial LLC Flourish Holding Company LLC ... Ownership.. ..}.100.000 ...
. 0000 . Flourish Technologies LLC .|Flourish Holding Company LLC ... . | Qunership .100.000 ...
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-3356880 .. ML Distributors LLC .. .. MA..... .. | Company Ownership ..99.000 ....
0000 ... ceeeeeiee e [ e e 04-3356880 .. ML Distributors LLC .. VAL . |MassMutual Holding LLC .. Ounership .. 1.000 ....
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e ML Investment Advisers, LLC .. DE..... .| Company ... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 46-3238013 .. [ eeeeeiieien [ e | e ML Strategic Distributors, LLC ................ GDE] s DS........ COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 06-1563535 .. (2881445 ... [ .eeoooeieriiies | e MassMutual Private Wealth & Trust, FSB ....... W CTe] s DS........ COMPANY e eereeeseree et e e OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e YES e
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e LLC ettt GDE] s DS........ COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e ML Private Equity Fund Investor LLC ......... LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, ML Private Equity Fund Investor LLC ......... LDE ] NIA....... Baring Asset Management Limited .............. Management...........ovvvveveeeeeennennnnns .. 0.000 .. [MMLIC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeveeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Private Equity Intercontinental LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-2738137 .. Pioneers Gate LLC .... .| Company ... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 04-2854319 .. MassMutual Holding LLC ... .. | Company Ownership .100.000 ...
0000 37-1732913 .. Fern Street LLC ..|MassMutual Holding LLC Ounership .100.000 ...
. 0000 . Low Carbon Energy Holding .. ..|MassMutual Holding LLC . | Ownership ..32.200 ...
0000 Sleeper Street LLC .. . |MassMutual Holding LLC .. . | Ownership.. .100.000 ...
. 0000 . 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC .. | Ownership ..73.370 ....
0000 82-2932156 .. GASL Holdings LLC ...oovvvveeiieeiiieeiece e . Barings LLC . |Board ..0.000 ...
. 0000 . ..| 36-4868350 .. Barings Asset-Based Income Fund (US) LP .. . [MassMutual Holding LLC . | Ownership/Influence .11.423 ...
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... C.M. Life Insurance Company .... Ownership/Influence .. ..1.120 ...
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management..........covvvvevereerennnnnnnnsd ... 0.000 ....
Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee s e | i | e | FUND oo LUK NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuue.. 250,535 L [MMLIC e e | e s
Barings Perpetual European Direct Lending
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | FUND oo LUK NIA....... Barings LLC ..ooooveeeeiiiiiiiii INfIUBNCE. . .uee 0,000 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeiiiiiieeeeeeeeeeeeeeeeeeeeeieeeiees | veiiiies e 880916548 .. | ..eeevvvrriinn | eerrriiiiiiiiiin | i Barings Emerging Generation Fund Il ........... L DE.... ... NIA....... COMPANY et e e e e eeeeeeeeeeeeaeas Ownership/Influence .................... ..29.632 L. MMLIC oo e | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-0016548 .. | .ieevvvviiiinn | eevrrrniiiininen | i Barings Emerging Generation Fund Il ........... CDE] e NIA....... Barings LLC ..oooveeeeeiiiiiiiii INflUeNCe. ..o 0.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeevieiens | e e
Babson Capital Global Special Situation
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1206017 .. | wevvvvvvvvrene | wrvvvnrnrenninns | e Credit Fund 2 ooooeeeeiiiiiiiiieeeeeeeeeeees LDE ] NIA....... MassMutual Holding LLC .....cceeveeveieeeeeeennns Ownership/Influence ..........ccccuu.e. 28,875 L [MMLIC e e | e s
Babson Capital
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1208017 .. | wevvvvvvrvrine | wrvvvrrrrenninns | e Credit Fund 2 ooooeeeeiiiiiiiiieeeeeeeeees LDE ] NIA....... C.M. Life Insurance Company ................... ONNErship..ccoeeeeeeeeieieieieeeeeeeeeeee e 1.520 oo IMMLIC coeieeieeieieiieeeeeeeeeeeeeeeeeeeeeeeeeeees | v o e
Babson Capital
. 0000 . 98-1206017 .. Credit Fund 2 ... Barings LLC .......ceeeeeeeeennnns . |Management.... 0.000
0000 ..| 82-3867745 .. Barings Global . [MassMutual Holding LLC ..... .. | Ownership/Influence 32.422
. 0000 . ..| 82-3867745 .. Barings Global Real Assets Fund LP .. .. |C.M. Life Insurance Company . . | Ownership 6.240
0000 ..| 82-3867745 .. Barings Global Real Assets Fund LP .. . . |Barings LLC .... . |Management. 0.000
Barings Global Special Situations Credit Fund|
20000 ... e [ e e e B e LUX..oof e NIA....... MassMutual Holding LLC .....ocvvuveenureeiinenne Ownership/Influence .........c.coeene 215,978 L MULIC e [ e | e e
Barings Global Special Situations Credit Fund|
20000 .o.] eeeeeeeeeiereeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee eeeeenen | e | i | i | e [ e Barings LLC ..ooovveeeiiiiiiiiiii Management.........ccoeveeeeeeiiiiieeeeeneiden 0.000 .... |MMLIC
. 0000 ... 06-1597528 .. MassMutual Assignment Company . |MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 ... ..| 04-1590850 .. MassMutual Capital Partners 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 .|MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 ... Crane Venture Partners LLP .......... .GBR... MassMutual Ventures Holding LLC Ownership.. ..}..16.660 ....|MILIC
. 0000 ... MassMutual Ventures Management LLC ..... ceee |- DE.. .|MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures SEA Management Private
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e Limited ..oeeeeeeeieiiiiiii SGP.....nenn DS........ MassMutual Ventures Management LLC ......... Ownership .100.000 ...|MMLIC
MassMutual Ventures SEA Management Private
0000 .| cereeereee e e e e snneenn [ reeene cenenee] vreeenreenine | eereerieeens | e [ e MUV UK/SEA Limited ...ooeevveeeieeeiieeeiieee GBR....{....... DS........ Limited woovreeeeeeeeeeree e Ounership .100.000 ... |MMLIC
MassMutual Ventures SEA Management Private
0000 MassMutual Ventures India Private Limited ... |.. .|Limited Ounership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... MassMutual Ventures Holding LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Southeast Asia Il LLC ... .. ..|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 ...|MMLIC
. 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 ... .
. 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.. .100.000 ... |MMLIC
. 0000 . Rothesay Limited ........ MM Rothesay Holdco US LLC . .. [Ownership.. 47.600 ....|MMLIC
0000 Riverton Home Finance Limi tet Rothesay Limited .......... . | Ownership.. 100.000 ...|MMLIC
. 0000 . Rothesay Life Plc ......cc.... Rothesay Limited . . | Ownership.. 100.000 ...|MMLIC
0000 Rothesay MA No.1 Limited Rothesay Life PLC . | Ounership.. 100.000 ... [MMLIC
. 0000 . Rothesay MA No.3 Limited Rothesay Life PLC Ownership.. 100.000 ...|MMLIC
0000 Rothesay MA No.4 Limited ... Rothesay Life PLC Ounership.. 100.000 ... [MMLIC
. 0000 . LT Mortgage Financing Limited ...... Rothesay Life PLC Ownership.. 100.000 ...|MMLIC
0000 Rothesay Property Partnership 1 LLP . Rothesay Life PLC ... . | Ownership.. 99.900 ....|MMLIC
. 0000 . Rothesay Property Partnership 1 LLP . Rothesay MA No.4 Limited . | Ownership.. 0.100 .... |MMLIC
0000 Rothesay Property Partnership 2 LLP . Rothesay Life PLC ... . | Ownership.. 99.900 ....|MMLIC
. 0000 . Rothesay Property Partnership 2 LLP . Rothesay MA No.4 Limited Ownership.. 0.100 .... |MMLIC
0000 Rothesay Property Company 1 Limited . Rothesay Life PLC ... . | Ownership.. 100.000 ...|MMLIC
. 0000 . Rothesay Mortgages Partnership 1 LLP Rothesay Life PLC ... . | Ownership.. 99.900 ....|MMLIC
0000 .| terreririiiiiiiiiiiiiiiiiieiirireereeereeeeereees | eeeeeees eaaees Rothesay Mortgages Partnership 1 LLP ... .| Rothesay MA No.4 Limited .. Ownership 0.100 .... [MMLIC ..
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. 0000 . Rothesay Foundation . |..GBR.... .|Rothesay Limited Ownership .100.000 ...
0000 Rothesay Pensions Management Limited . |..GBR.... Rothesay Limited . . | Ownership.. ..}.100.000 ...
. 0000 . Rothesay Asset Management UK Limited .......... |..GBR.... Rothesay Limited .......... . | Ownership.. ..}.100.000 ...
0000 Rothesay Asset Management Australia Pty Ltd |..AUS... Rothesay Asset Management UK Limited . [Ownership.. ..}.100.000 ...
. 0000 . Rothesay Asset Management North America LLC |..DE. Rothesay Asset Management UK Limited . [Ownership.. ..}.100.000 ...
0000 ML Investors Services, LLC - MA MassMutual Holding LLC ........... . | Ownership.. ..}.100.000 ...
. 0000 . ML Insurance Agency, LLC .. .. MA ML Investors Services, LLC . . [ Ownership.. ..}.100.000 ...
0000 LifeScore Labs, LLC .......... - MA MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
. 0000 . MM Asset Management Holding LLC .|..DE MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 . . Barings LLC ..DE MM Asset Management Holding LLC .. | Ownership.. ..81.500 ....
. 0000 . 51-0504477 .. Barings LLC ..... ..DE..... .|C.M. Life Insurance Company ................... Ownership .. 0.500 ....
Baring Asset Managemen
L0000 .o f e [ 98-0524271 .| evvveiieiie | e | Limited oo, CGHGL DS........ Barings LLC ..oovvviiiiiiiiiiic e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 98-0457463 .. | .evvvvrrririnn | errrrreniiirinen | .- Baring Asset Management (Asia) Limited ....... P (T DU DS...ccen Limited .ooeevieeeeeie e OWNErSNIP...eeeeeiiiieiee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e Baring Asset Management Korea Limited ........ LKOR....]....... DS........ Baring Asset Management (Asia) Limited .... |OWnership........ccccouumeemmemuneennnnnnnns .100.000 ... [MMLIC oo [ eeeeeeeeneees | eeee e
Barings Investment Management (Shanghai)
0000 ...| wevereerrmmreeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evsnee ] eeeerereie | | e | e Limited ..oeeeeeeeieiiiiiii LHG....] . DS........ Baring Asset Management (Asia) Limited .... |OWnership........ccccouuuemmmemunnennnnnnnns .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
0000 .| ceeeeeieee e e e e snneenn [ reeenne cenenee]vreeenreenie | eeeeerieeens | e [ e (Shanghai) Limited .......cocoevveeriieeenieenins I (CU DS........ Limited wooeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Baring Asset Management (Asia) Holdings
0000 ... ceeeeiee e [ e e 98-0457707 .. | eveveeeeeee | e | e Baring SICE (Taiwan) Limited .........cccceennnn TN DS........ Limited wooveeeeeeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Baring Asset Management (Asia) Holdings
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings Singapore Pte. Ltd. .. ..SGP... .|Limited .... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Real Estate Investment Japan
20000 L..] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee | e | i | e | e [ PN DS........ Barings Singapore Pte. Ltd. ......ccccevvnees OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Baring Asset Management (Asia) Holdings
. 0000 ... 98-0236449 .. Barings Japan Limited .... ~JPN......] .|Limited .... Ounership .100.000 ... |MMLIC ..
Baring Asse
. 0000 ... Barings Australia Holding Company Pty Ltd ... |..AUS....] cLimited oo Ownership .100.000 ... |MMLIC ..
. 0000 ... Barings Australia Pty Ltd ........ccccoeiunnnnnn LALS....) .|Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... |MMLIC ..
Barings Australia Real Estate Holdings Pty
20000 .| e [ e Ltd o CGAUSLL) DS........ Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccuveriueriiiieiiieeiieens .100.000 ...|MMLIC
Barings Australia Real Estate Holdings Pty
. 0000 ... 14-0045656 .. Barings Australia Real Estate Pty Ltd ........ Lt Ownership .100.000 ... |MMLIC ..
. 0000 ... 98-0457456 .. Barings Australia Property Holdings Pty Ltd .|Barings Australia Real Estate Pty Ltd ..... Ownership .100.000 ... |MMLIC ..
Barings Australia Property Holdings Pty
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Asset Management Pty Ltd . |..AUS....]....... DS........ Ltd e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings Australia Property Holdings Pty
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Property Pty Ltd ............ CAUS.LLL DS........ Ltd e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings Australia Structured Finance Holdings
0000 .| cereeereee e e e e snneenn [ reeene cenenee] vreeenreenine | eereerieeens | e [ e Pty LEd oo LA DS........ Barings LLC ..ovevieeiiie e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
0000 .| cereeerreenreeeree e esree e sneeenen [ rreenine cenirees] e | e | e | e | e e LA DS........ Holdings Pty Ltd ...cocoovevoiviiniieiiieiiene OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
Barings Australia Structured Finance Pty
0000 Gryphon Capital Partners Pty Ltd .|Ltd Ownership .100.000 ... |MMLIC ..
. 0000 . Gryphon Capital Management Pty Ltd Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...|MMLIC
0000 Gryphon Capital Investments Pty Ltd . Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Real Estate Holdings LLC .. Barings LLC ....ccoeveeeeeinennnnns . | Ownership.. ..}.100.000 ...|MMLIC
0000 Artemis Real Estate Partners, LLC Barings Real Estate Holdings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Artemis Real Estate Advisors, LLC ... .| Artemis Real Estate Partners, LLC .. . | Qunership .100.000 ... [MMLIC ..
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Artemis Real Estate Partners Acquisitions I,
............................................................................................................................................... LC weeeieeeeeeeseneesieeesneesseeessenessineensinees | o2 DEeeen] e DSeiio | Artemis Real Estate Partners, LLC ........... | OWN€rship....cooeieeenieeenneenineenenf . 100,000 L [MMLIC Lo [ reeeeieees oo s
Artemis Real Estate Partners Acquisitions
Artemis Industrial Development Member, LLC . .|, LLC .. | Ownership .100.000 ...
Barings Finance LLC Barings LLC .... . | Ownership.. ..}.100.000 ...
BCF Europe Funding Limited .... .|Barings Finance LLC . | Ownership .100.000 ...
BCF Senior Funding | LLC ....oovvvvvvviiiiiiiinnns Barings Finance LLC .....ccoeeveeeeeieeeeieneenns Ownership .100.000 ...
BCF Senior Funding | Designated Activity
................. Company .|Barings Finance LLC . | Ownership .100.000 ...
. Barings Real Estate Acquisitions LLC Barings LLC .... . | Ownership.. ..}.100.000 ...
04-3238351 .. Barings Securities LLC ...... Barings LLC . . | Ownership.. ..}.100.000 ...
..| 98-0437588 .. Barings Guernsey Limited Barings LLC .... . | Ownership.. ..}.100.000 ...
Barings Europe Limited ......... Barings Guernsey Limited . | Ownership.. ..}.100.000 ...
Barings Asset Management Spain SL Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
Baring France SAS .|Barings Europe Limited . | Ownership .100.000 ...
Baring International Fund Managers (lreland)
Limited IRL.... .|Barings Europe Limited . | Ownership .100.000 ...
Barings GmbH .... ..DEU... Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
Barings Italy S.r.l. .. LATALL .|Barings Europe Limited . | Ownership .100.000 ...
Barings Sweden AB .|Barings Europe Limited . | Ownership .100.000 ...
Barings Netherlands B.V. Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
98-0432153 .. Barings (U.K.) Limited .|Barings Europe Limited . | Ownership .100.000 ...
............... Barings Switzerland Sarl .|Barings Europe Limited . | Ownership .100.000 ...
..|98-0241935 .. Baring Asset Management Limited Barings Europe Limited . | Ownership.. ..}.100.000 ...
98-0457328 .. Baring International Investment Limited ..... .|Baring Asset Management Limited .. . | Qunership .100.000 ...
98-0457586 .. Baring Fund Managers Limited .|Baring Asset Management Limited .. . | Ownership .100.000 ...
J IR BCGSS 2 GP LLP ..eveeeiiiiiiiiie Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...
98-0457578 .. Baring Investment Services Limited .. .|Baring Asset Management Limited .. . | Ownership .100.000 ...
Barings Core Fund Feeder | GP S.a.r.l. ....... .|Baring Asset Management Limited .. . | Qunership .100.000 ...
Barings Investment Fund (LUX) GP S.a. r.l . Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
Barings BME GP S.a.r.1. cooovvveiiiiiiiiiiiieieens .|Baring Asset Management Limited .. . | Qunership .100.000 ...
Barings GPC GP S.a. r.l . .ooooreiiiiiiiiiiies .|Baring Asset Management Limited .. . | Ownership .100.000 ...
Barings European Core Property Fund GP Sarl Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
Barings Umbrella Fund (LUX) GP S.a.r.l. ..... .|Baring Asset Management Limited .. . | Ownership .100.000 ...
GPLF4(S) GP S.ar. | .|Baring Asset Management Limited .. . | Qunership .100.000 ...
PREIF Holdings Limited Partnership Baring Asset Management Limited Ownership.. ..}.100.000 ...
. BMC Holdings DE LLC ..|Barings LLC . | Ownership .100.000 ...
04-3238351 .. Barings Real Estate Advisers Inc. .............. LDE] e DS........ Barings LLC OWNErship..coeeeeeeeeeeeeeee e .100.000 ...
Massachusetts Mutual Life Insurance
81-4065378 .. Remington L & W Holdings LLC .... Company Ownership/Influence .. ..65.180 ....
..| 81-4065378 .. Remington L & W Holdings LLC . .. |Barings LLC . Influence.. .. 0.000 ....
. Aland Royalty GP, LLC ....... .|Barings LLC . . | Ownership.. ..}.100.000 ...
Alaska Future Fund GP, LLC Barings LLC . . | Ownership.. ..}.100.000 ...
BAl Funds SLP, LLC Barings LLC . . | Ownership.. ..}.100.000 ...
BAI GP, LLC Barings LLC . . | Ownership.. ..}.100.000 ...
Baring Asset-Based Income Fund (US) GP, LLC .|Barings LLC .... . | Ownership .100.000 ...
............... Barings Infiniti Fund Management LLC ..........[.. Barings LLC Ownership......ccoeeeeeeeeeeeeeeeeeeee.. ). 100,000 ..
Barings Infrastructure CLO Equity
................................................................................................ Partnership GP LLC ........ocovvvcvevieennieenne [ DEecn] i DS | Barings LLC Lo | OWNEFSRIP. e ] . 100,000
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Barings Infrastructure Secondaries &
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Solutions Fund |1 Managing Member LLC ........ LDE] s DS........ Barings LLC ..ooovveeeiiiiiiiiiii OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings NAPLF 1V Rated Feeder, L.P. ........... LDE] e DS........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e LA3.480 L MLIC e e | e s
Barings New Jersey Emerging Manager Program
20000 .. e [ e | e | [ | GP, LLC et GDE] s DS........ Barings LLC ...ovovveeiiiieiieeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Barings New Jersey Emerging Manager Program
. 0000 ... Il GP, LLC .... Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 ... Barings Blue Ridge Fund GP LLC . Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 ... Barings Blue Ridge Fund, L.P. ... UV .|Barings LLC .... . | Ownership .100.000 ...
Barings Specialty Asset Based Finance Fund GP|
20000 .. e [ e | e | e [ | LLC ettt GDE] s DS........ Barings LLC ..ovevieeiiie e OWNEISNIP..eeeveeesree e .100.000 ...
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Hotel Opportunity Venture | GP, LLC |..DE.....|....... DS........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..50.000 ....
Barings Hotel Opportunity Venture Il GP, LLC
0000 .|Barings LLC .... . | Ownership ..25.000 ....
. 0000 . Baring Investment Series LLC .... Barings LLC . . | Ownership.. ..}.100.000 ...
0000 Barings Emerging Generation Fund GP, LLC .... ..|Barings LLC .... . | Ownership .100.000 ...
. 0000 . Barings Emerging Generation Fund GP |1, LLC .|Barings LLC .... . | Ownership .100.000 ...
0000 Barings ERS PE Emerging Manager 111 GP, LLC Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings FC 111 LLC .oovvvveeiiiiieiiieieieeeeeeeeees .|Barings LLC .... . | Ownership .100.000 ...
Barings Global Investment Funds (U.S.)
. 0000 . Management LLC .....ooovvviiiiiiiiiiiiiiiiiiiieeeeeees . .|Barings LLC .... . | Ownership .100.000 ...
0000 Barings CLO Investment Partners GP, LLC ..... Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings CLO Investment Partners (Cayman) LP .|Barings LLC .... . | Ownership .100.000 ...
Barings CLO Investment Partners (Mini-
. 0000 . Master) LP ..|Barings LLC .... . | Ownership ..99.910 ....
0000 Barings Core Property Fund GP LLC ... ..|Barings LLC .... . | Ownership .100.000 ...
. 0000 . Barings Direct Lending GP Ltd. ..... .|Barings LLC .... . | Ownership .100.000 ...
0000 Barings Direct Investments LLC .... Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings Diversified Residential Fund GP LL( .|Barings LLC .... . | Ownership .100.000 ...
Barings Global Energy Infrastructure
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Advisors, LLC .ovvvvvviiiiiiiiiiiiiiieeeeeeeeeeeeeeees ..DE..... Barings LLC ...cooveeeeeiiiiiiiiiie ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e,
Barings Centre Street CLO Equity Partnership
20000 L. f e [ | i | [ ] GP, LLC e L DE..... Barings LLC ..ooovoiiiiiiiiiiiii e OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e | e
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
BR[04 P PPPUPUPPPPPPPPPPPPPPPPPPPR UUPPPPPPPRRRRRP K < i 74 {511/ HUURH I ..DE..... COMPANY e e e e e e e Ownership/Influence ........... 222,957 L MMLIC oo e,
. 0000 ... ..DE..... Barings LLC .... . |Management.... e 0,000 L JMMLIC oo | e,
. 0000 ... Barings Global Real Assets Fund GP, LLC ..... .. DE..... Barings LLC .... .. | Ownership }.100.000 .. [MVLIC oveeeeiiiieiieiieeieeeeeeeeeeeeeeeeeeeeeeee [ e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeees | eereeeee ] e | e, Barings GPSF LLC .oooeeveeeeeeeeeeeeeeeeeeeeeeeeeenn ..DE..... Barings LLC ...cooveeeeeiiiiiiiiiie ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e,
Barings North American Private Loan Fund
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Management, LLC ........oevvvvvvvrvirvniiininiininnnns ..DE..... Barings LLC ...cooveeeeeiiiiiiiiiie ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e,
Barings North American Private Loan Fund |l
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Management, LLC ........oevvvvveervininiinriiiiniannns ..DE..... Barings LLC ...cooveeeeeiiiiiiiiiie ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e,
Barings North American Private Loan Fund |11
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Management, LLC ........ovvvvvveirririniiininiininnns ..DE..... Barings LLC ...ooovveieieiieiiiiii ONNErSNIP.ceeeeeeieeieieiieeeeeeeeeeeeeen .100.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e,
Barings North American Private Loan Fund IV
. 0000 ... (Cayman)-A, L.P. .. e | .CYM... .|Barings LLC .... . | Ownership .100.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | e,
Barings North American Private Loan Fund IV
L0000 L] eeeiiiiiiieieeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees i) eeeeeiiiiiiiies | s | e | e Management, LLC ........evvvvvvvvvvevniniiiiinnnnnnns .. DE..... Barings LLC ..ooovveeeeieeiiiiiieeieieeeeeeeee ONNErSNIP. e .100.000 ... [MMLIC ooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e,
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Barings Portfolio Finance Investment Grade
0000 .| cereeerreenre e e e e snneenn [ reeenne ceninee] vreenrreenie | e | e [ e Fund GP LLC . DB DS........ Barings LLC ...ovovveeiiiieiieeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
0000 Barings Portfolio Finance IG Issuer I, LLC . |..DE..... .. | Company Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Real Asset Special Servicer LLC ..... DE..... .|Barings LLC . Ownership .100.000 ... |MMLIC ..
Barings Global Special Situations Credit Fund|
. 0000 . 4 GP (Delaware) LLC .... ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Barings - MM Revolver Fund GP U .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Real Estate European Value Add Fun
0000 11 Feeder LLC ..vvvviiieiiiic e Barings LLC ...ovovveeiiiieiieeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
. 0000 . Barings SBIC Il GP, LLC .... .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Barings SEM GP LLC Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . BMT RE Debt Fund GP LLC . .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 84-5063008 .. Barings Small Business Fund LLC .| Company Ownership ..}..30.310 ....|MMLIC ..
0000 ..| 84-5063008 .. Barings Small Business Fund LLC ... Barings LLC . . |Management. .. 0.000 .... |MMLIC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings TYIDF2 Rated Feeder GP LLC .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings TYIDF2 Rated Feeder, L.P. .............. DB DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Barings Active Passive Equity Direct EAFE
20000 .| e [ | i [ [ ] LLC i Barings LLC ..oovviiiiiiiiiiiii OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
0000 BCLF GP LLC .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . BDAE Private Fund GP Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 . BDAE Private Fund, LP .... ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . 98-0536233 .. Benton Street Advisors, Inc. ..|Barings LLC .... .. | Ownership .100.000 ... |MMLIC ..
0000 . . BHOVI Incentive LLC Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . BIG Real Estate Incentive | LLC ... ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BIG Real Estate Incentive Il LLC .. .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . BRECS VII GP LLC .. Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 BREDIF GP LLC ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . CPF Springing Member, LLC .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 CREA-MA Reorganization Trust . Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . CREF X GP LLC ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Lake Jackson LLC ..|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . Martello Re GP LLC . .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Emerging Markets Blended Fund | GP,
. 0000 . LLC .... oo |2 DE.LLL .|Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Emerging
20000 L[ e [ | e [ i [ | i [ WDE ] DS........ Barings LLC ..oovvvviiiiiiiiiiiie e, OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Emerging Generation Fund I, LP .... | COMPANY . ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC ..
0000 . Barings EPLF4 Rated Feeder GP LLC Barings LLC . . | Ownership.. 100.000 ... [MMLIC
. 0000 . ..|41-2280126 .. Mezzco |11 LLC .... Barings LLC . . | Ownership.. 99.300 ....|MMLIC
0000 ..| 80-0920285 .. Mezzco IV LLC Barings LLC . . | Ownership.. 99.300 ....|MMLIC
. 0000 . Mezzco Australia |l LLC . Barings LLC . . | Ownership.. 100.000 ...|MMLIC
0000 NAPLF (Cayman)-A Senior Funding IV LLC Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
20000 .o f e [ RECSA-NY GP LLC .|Barings LLC ....ceoovvvviiiiinnnne . | Ownership......coeveviiiiiiiiiecies .100.000 ...|MMLIC ..
20000 .| e [ e LDE ] DS........ Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 .. ceeeiiieeer e [ rreniee ceeeea 98-1624360 .. O NIA....... Barings LLC .... Influence ..0.000 ... [MMLIC ..
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings CLO 2022-11 .....covvvvveveeiieiiiiieeeennns O NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUBNCE. . .uee 0,000 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Amherst Long Term Holdings, LLC ................. DB e DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 28,500 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Enroll Confidently, Inc. ..ooovvvvvveiiiiiininnnnns DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 222,400 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Imbiba Growth LLP ... ..GBR... .| Company ... Ownership .20.000 L. [MMLIC e e | e s
Massachuset
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Yunfeng Financial Group Limited ................ LHG.LL DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 228,650 L [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Yingda Taihe Life Insurance Co., Ltd. ........ LCHNGLL DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 219,900 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 27-3576835 .. | eeeviiiiiiinn | errereiiieininen | e MassMutual External Benefits Group LLC ....... DB e DS........ COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Stillings Street LLC ..oooeeeeeeeieieeieieeeeeeen 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
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Eclipse Business Capital Holdings LLC ........ DB DS........ COMPANY e e e e e e e e e e e e Board ..oooeeveiiiiiiiiieeieeeeeeeeeeee ] 7.000 ... [MMLIC oo | e e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Port 51 Lending Holdings LLC .... ..DE..... .. | Company Ownership 190,200 .. [MMLIC oo | eeeeeeiieeees | e s
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e Port 51 Lending LLC .. DE..... .|Port 51 Lending Holdings LLC ... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . Port 51 Commercial LLC ..ooovvvvvvriiiiiiiiiieeenns .DE..... Port 51 Lending Holdings LLC ........ccevnnn ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Counterpointe MM Mortgage Lending LLC ...... DB e DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeneens | e e
Massachusetts Mutual Life Insurance
. 0000 . LNL WM, LLC .| Company Ounership L1250 L MULIC L [ | e
0000 LNL MM D Core, LLC LNL MM, LLC . . | Ownership.. 4. 100.000 ... [MVLIC .o | eeeeeeenne [ e
. 0000 . LNL MM D, LLC L|LNL MM, LLC ... . | Ownership .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
. 0000 . Corten Real Estate Credit Fund | LLC ... ..DE..... | COMPANY . Ownership 73500 L MMLIC e e | e s
0000 Corten Real Estate Credit Fund | LLC ... .. DE..... .|MassMutual Ascend Life Insurance Company . |Ownership 28,500 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
0000 CapSec LLC .... .. DE..... .| Company ... Ownership .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
0000 .| cereeerree e sreesnneenn [ reeenne cerinee] sreeenreenine | eeeeerieeens | e [ e LNL MM 2, LLC e DB DS........ COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeerreeeree e 85,500 ... [MULIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e 100 w. 3rd Street LLC .ooveveveieiieeieeeee LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 82-2432216 .. | eeeeeeienen [ e | e 300 South Tryon Hotel LLC ....coovvveiieerinnne DB NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Almack Mezzanine Fund |1 Unleveraged LP ...... (GBR....J...... NIA....... COMPANY e Ownership/Influence ..........ccc...... 272900 L MUMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
20000 o[ e | e e 82-3468147 .| ..eeerreenne LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
20000 o[ e | e e 82-3468147 .| ..oeerreenne LDE] NIA....... Barings LLC ..ovevieeiiie e Management.......c.eeeeeeerieeeniineennnnd .. 0.000 ... [MVLIC .eeeeeieieieeeeeeeeeeeeeeeieeeee | eeeeeeeeine [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 61-1902329 .| ..eeerreenne LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
20000 e[ e | e e 61-1902329 .| .eerrrenne LDE] NIA....... Barings LLC ...ovvviieiiieiieeeee e Management.......c.oeeeueeereneeniineennnnd .. 0.000 ... [MVLIC «.eeeeeieeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeine [ e
Massachusetts Mutual Life Insurance
20000 o[ e e | e e 85-3036663 .. LDE] NIA....... Company ... Ounership 2100.000 ... [MULIC i [ eeeeiineene | e e
L0000 .. f e | e e 85-3036663 .. [ ..ioioioiiiie [ i | e LLC ittt DE ] NIA....... Barings LLC ..ooiioiiiiiiiiiiiiiiiiciicc Management.......cveiiureiinieiiinennnn L.. 0.000 ... [MMLIC oeveiiiiieececeeee e
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Barings Capital Solutions Perpetual Fund Massachusetts Mutual Life Insurance
20000 .| e | e o] e | e | e | (CA), LPe e WO NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeereeiee e siee e £.35.000 ... [MMLIC e [ eeerieeeiee | e e
Barings Capital Solutions Perpetual Fund
20000 | s | e o] e | e | e | (CA), LPe e WO NIA....... Barings LLC ..ocveevveeeeieesiie e sieesieeieene INFIUBNCE. ettt 0,000 Lo [MMLIC e [ eeerieeeiee | e e
Massachusetts Mutual Life Insurance
. 0000 ... Barings Construction Lending Fund LP ... | COMPANY . Ownership
. 0000 ... Barings Construction Lending Fund LP MassMutual Ascend Life Insurance Company . |Management.
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 12-18 West 55th Street Predevelopment, LLC . |..DE.....|....... DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 190,200 .. [MMLIC oo | eeeeeeiieeees | e s
Massachusetts Mutual Life Insurance
20000 | e | ] e | | | 21 West 86th LLC ..ocevvveeeeeeieeiecieciceee GDE] e DS........ COMPANY ..ttt OUNErSNIP. et 1.96.240 L. [MMLIC oo [ e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings Diversified Residential Fund LP ...... DB DS........ COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Emerging Generation Fund Il LP ....... DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 2.39.380 L [MMLIC oo e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 84-3784245 .. Barings Emerging Generation Fund, LP .......... |..DE..... .. | Company Ownership ..}..33.160 ....|MMLIC ..
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 84-3784245 .. Barings Emerging Generation Fund, LP .......... |..DE..... ..|Barings LLC . Management.... .. 0.000 .... |MMLIC ..
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 | e | e LR NIA....... Company ... Influence ..0.000 .... [MMLIC ..
20000 .| e | e | e | LR NIA....... Barings LLC ..ocveevvereeneesiie e sieeieene INFIUBNCE. cenveeneeeneeeieeee e ..0.000 .... [muLIC
Massachusetts Mutual Life Insurance
. 0000 ... Barings Small Business Fund II, .. | Company .... Ownership.. ..|MLIC
. 0000 ... Barings Small Business Fund II, . |Barings LLC . . |Management. ... [MMLIC
. 0000 ... Barings Euro CLO 2025-1 DAC Barings LLC .... Influence L [mLic ..
Massachusetts Mutual Life Insurance
. 0000 ... Barings Hotel Opportunity Venture | LP ....... . .| Company Ownership/Influence .. .|MMLIC ..
. 0000 ... Barings Hotel Opportunity Venture | LP ....... Barings LLC . . | Management . [MMLIC
. 0000 ... Barings Hotel Opportunity Venture I LP ..... .|Barings LLC .... .. | Ownership/Influence .. .|MMLIC ..
. 0000 ... Barings Miller Investment Trust ................ MassMutual Ascend Life Insurance Company . | Influence.........cccceevveiniiinnnninnns .. 0. ... [MMLIC
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings Miller Investment Trust ................ LAUS.LLL NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 70,210 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . Company Ownership/Influence ........ccoeeeeeeen 24,619 L IMVLIC oooeiiiiiiiiiieeeeeeeeeees | e e e
. 0000 ... ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . |C.M. Life Insurance Company . . | Influence
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . Barings LLC Management...
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ LUK NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 43,900 L MMLIC e e | e s

20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ LUK NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L4880 L [MMLIC e | e | e s

20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerreeeee e ] e | i | s | e [ LUK NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........cevvveveieeeiennennnns .. 0.000 .. [MMLIC eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeieeeees | e e
Barings Real Estate European Value Add Fund 3 Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e SOSP it JRELV) GO NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens 99,466 ... |MILIC ..ooveiiiiiiiiieeiee [ | e
Barings Real Estate European Value Add Fund 3
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s 04-1590850 .. | wevvvvvvvrrene | wrvrvrrrrinninns | e, SOSP e LUK NIA....... C.M. Life Insurance Company ................... INfIUBNCE. ... 0,000 L.l [MMLIC e e | e s
Barings Real Estate European Value Add Fund 3
20000 L[ e [ 04-1590850 .. [ ..eovevvvevine [ eevriiiiii | e SOSP it JRILV) G NIA....... Barings LLC ..oovviiiiiiiiiiiii e, Management.......ccoevuveiiiiniiinnnnnnd .. 0.000 ... [MVLIC ..eoeiiiiiiieiiieeicecieecieees | e [ e
Massachusetts Mutual Life Insurance
L0000 L] ieeeiiiiieeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees ] eeeeeieiiiiiies | s | s | e Barings Small Business Fund, L.P. ............. LDE . DS........ COMPANY e e e e e e e eeeeeeeeeeeas ONNErSNIP. e ..33.600 ... [MMLIC oo | | e e
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STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrrrreene | wrvvemmmnenninnn | e Barings Storage Operations Trust ............... LAUS.LLL NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | LB7.760 L [MMLIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Barings Storage Operations Trust ............... LAGS.LLL NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccecevvevvvvvvuvvrvvunnnns P O £ 1 1o UURN UPPPPPRPPRITY IUUUY
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings U.S. Core Bond Fund ..........ccevvreenns DB DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
Massachusetts Mutual Life Insurance
. 0000 ... Barings-MM Revolver Fund LP .. .| Company ... Ownership/Influence .. ..86.000 ....|MMLIC ..
. 0000 ... Barings-MM Revolver Fund LP .. . |MassMutual Ownership/Influence .. ..14.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevrrrrrenne | ervrrmmmmmnnennn | e Barings Australia Storage Trust ................ LAUS.LLL NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | LB7.760 L [MMLIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Barings Australia Storage Trust ................ LAUS.LLL NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccecevvevvvvvvvvvvevnnnnns PO A £ 1 1o UUR UPPPPPUPPRITY IUUPRE
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Beauty Brands Acquisition LLC .........ccceeeens LDE ] NIA....... Company Ownership 132,630 L MMLIC e e | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s Beauty Brands Acquisition Intermediate LLC . |..DE.....|...... NIA....... Beauty Brands Acquisition LLC .. Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Beauty Brands Acquisition Intermediate LLC
20000 .. e [ e | e | e [ | Forma Brands, LLC ......ccccuvereumernneeniinienns LDE] NTA e | et OWNEISNIP..eeeveeesree e .100.000 ... [MULIC e [ eeeeiiieene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. | eeveeiiiiiinn | ereeeeeirinniiee | e Cornerstone Permanent Mortgage Fund LLC ...... LMAL NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-2632610 .. | .evevvieiiiinn | ereerrerriinines | .- Cornerstone Permanent Mortgage Fund LLC ...... LMALL NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management..........covvvvevereerennnnnnnnsd .. 0.000 .. [MMLIC e | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | CREA Ridge Apartments, LLC .....ccoeeeeeeeeenenns DB DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Euro Real Estate Holdings Herleshausen LLC .. |..DE.....|....... DS........ COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee LAT.500 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 . London Office JV Holdings LLC ... ..DE..... | COMPANY v Ownership .100.000 ... |MMLIC ..
0000 MALIC AsiaPac LP Investor LLC ... .. DE..... .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...|MMLIC ..
. 0000 . MALIC BAM LLC .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
0000 MALIC Elco Yards D Member LLC MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MALIC Maret LLC .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | End-to-End JPM Affordable Housing Fund LLC .. |..DE.....|....... DS........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 L. f e [ | i [ [ ] M BAM LLC o WDE ] DS........ COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MM Maret LLC ..ovvvveeiiiiiiiiiiieeeeeeveee DB DS........ COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MM New Albany Industrial LLC .........cceeeennnnn 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 . MM One Harbor Shore Member .... ..DE..... | COMPANY . Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s MALIC Australia BSOT LLC .. DE..... .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Riverwalk MM Member, LLC .........eeveeevennnnnnnee .. DE..... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 83-0560183 .. Aland Royalty Holdings LP ..DE..... ..|MassMutual Holding LLC . | Ownership/Influence .. 126,856 .. [MMLIC oo e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 83-0560183 .. Aland Royalty Holdings LP .. DE..... .|Barings LLC . |Management .. 0.000 ... [MMLIC e [ eeeeeeeeeeene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 81-2244465 .. Chassis Acquisition Holding LLC .. DE..... .| Company ... . Ownership/Influence .. 230,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Loi] eeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e EIP Holdings I, LLC .. DE..... .. | Company Ownership/Influence .. 29,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 46-0687392 Validus Holding Company LLC .. e | DE..... .|Barings LLC . Ownership L A0.440 L IMMLIC e e | e s
20000 ... e [ e e SBNP SIA 111 LLC oo .DE..... Barings LLC ..oevveieiiieiie e OWNEISNIP..eeeeeeesree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
0000 ..of ceeieiiiiiiiiiiiiiiiiiiieiirieeieeieeeeereeeeeees | eeeeeeeee ] eeveiiiiis | i | i | e MM Speedway El Paso Member LLC .................. LDE ] DS........ COMPANY . OWNership...ooeeeeeeeeiiieieeieeeeeeeee | ..82.600 ....[MMLIC
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM Speedway El Paso Member LLC .................. DB DS........ MassMutual Ascend Life Insurance Company . |OWNership.........ccccuvvvvvvvvuvvvevnnnnns 212,400 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM Speedway El Paso Member |1 LLC ... v | DB NIA....... COMPANY e e e e e e e e e e Ownership ..86.950 ....|MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM Speedway EI Paso Member 11 LLC ... e [ DB s NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..12.050 ....|MMLIC ..
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s . LUK NIA....... Company .... Ownership/Influence .. ..40.533 ....|MMLIC ..
Barings European
0000 .| eeeeiiieee e eireeee s eeireneeeees | erreeenn ineees| eeeeriineeees | eeseeeeeeeees | eereeeeeiieees [ e LUK NIA....... Barings LLC .....occvviiiiiiiiiiie e Influence......ooocuiiiiiiiiiiiiies ..0.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 Martello Member New Albany Industrial LLC ... |..NC..... COMPANY e Ownership..... ..44.820 ....|MNLIC ..
. 0000 . Barings US High Yield Bond Fund ................. IRL.... Barings LLC . Management.... .}.. 0.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . Barings US High Yield Fund .........cceeeeeennnn LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..20. ....|MLIC
0000 Barings US High Yield Fund .... LDE] e NIA....... C.M. Life Insurance Company .... Ownership s .
. 0000 ... . e | o Barings US High Yield Fund . .. |Barings LLC .... Influence.. .. [MLIC
. 0000 ... . 39-3814745 .. | ... UV s ... |Barings US Core Bond Fund Barings LLC .... Influence . [MMLIC ..

Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 39-3814745 .. | eeiiiiiiiiiin | eeeeeeieieiiieen | e Barings US Core Bond Fund ..........cceeeeeeeennns LNC.....] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings Infrastructure Secondaries &

0000 ... ceeeeeree e [ e e 04-1590850 .. Solutions Fund 11 LLC Barings LLC .... Influence ..0.000 .... |MMLIC ..

. 0000 . ..| 39-3891881 .. Capital Solutions DE Rated Feeder . .. |Barings LLC . Influence.. .. 0.000 .... |MMLIC
0000 IO Babson CLO Ltd. 2015-I ............ .. |Barings LLC . Influence.. ..0.000 .... |MMLIC

. 0000 . 98-1473665 .. Barings CLO 2019-11 . .. |Barings LLC . Influence.. .. 0.000 .... |MMLIC
0000 Barings CLO 2019111 .. |Barings LLC . Influence.. ..0.000 .... |MMLIC

. 0000 . Barings CLO 2019-1V . .. |Barings LLC . Influence.. ... [MMLIC
0000 Barings CLO 2020-I .. .. |Barings LLC . Influence.. oo [MMLIC

. 0000 . Barings CLO 2020-111 .. |Barings LLC . Influence.. .. [MLIC
0000 Barings CLO 2020-1V . .. |Barings LLC . Influence.. .. [MLIC

. 0000 . Barings CLO 2021-11 . .. |Barings LLC . Influence.. .. [MLIC
0000 Barings CLO 2021-111 .. |Barings LLC . Influence.. .. |MLIC

. 0000 . Barings CLO 2024-11 .... . |Barings LLC . Influence.. ... [MMLIC
0000 . s Barings LLC .... Influence e [MMLIC ..

. 0000 . 36-037260H .. Barings Euro CLO 2019-1 BV .... Barings LLC .... Influence .. [MMLIC ..
0000 . Barings Euro CLO 2019-11 BV .. . |Barings LLC . Influence.. .. |MLIC

. 0000 . . s Barings Euro CLO 2020-1 DAC Barings LLC .... Influence .. [MMLIC ..
0000 37-15576\H .. Barings Euro CLO 2021-1 DAC Barings LLC .... Influence . [MLIC ..

. 0000 . ..| 37-503780H .. Barings Euro CLO 2021-11 DAC . .|Barings LLC . Influence.. . [MMLIC
0000 Barings Euro CLO 2021-111 DAC ... Barings LLC .... Influence s .

. 0000 . Barings Euro CLO 2023-11 DAC .... Barings LLC .... Influence .. [MMLIC ..
0000 Barings Euro CLO 2024-11 ... . |Barings LLC . .. | Influence.. .. [MLIC

. 0000 . Barings CLO 2025 - IV ....... s . Barings LLC .... .. | Influence . [MMLIC ..

Barings Global Energy Infrastructure Fund | Massachusetts Mutual Lif
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1332384 .. | evvvviiiiiinn | ervrreriiiiniien | i LP e O NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuue.. 294,253 L MILIC e e | e s
Massachusetts Mutual Life Insurance

. 0000 . Barings Joondalup Trust . COMPANY e e e e e e e e e e e e Ownership/Influence ..
0000 Barings Joondalup Trust . . [MassMutual Ascend Life Insurance Company . |Ownership/Influence

. 0000 . Barings Joondalup Trust . Barings LLC ..ooooveeeeiiiiiiiii Influence

Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 93-4219244 .. | oeiiiiiiiiii | i | s Barings Construction Lending Fund .............. LDE] NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuu... .100.000 ... [MMLIC oo | eeeeeeeeeeens | e e

0000 ..of eeeieiiiiiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeees | eeeeeeees e 934219244 .. | .iiiiiiiiiiiis | i | s Barings Construction Lending Fund .............. LDEL s NIA....... Barings LLC ...oooiiiiiiiiiiiiiiiiiiiieeeeeeeeee INfluence....oooeeee .. 0.000 ... [MMLIC .oooeeiiiiiieiieieeeeeeeeeeeeeeeeeeeeeeeeees [ eeveeeniieies | eeee s
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Liquidity Investment Strategy ........ LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 90821 L [MLIC e e | e e
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Liquidity Investment Strategy ........ LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUBNCE. . uuee 0,000 L. [MMLIC e e | e s
Artemis Real Estate Income and Growth Fund 11 Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-4059427 .. | eererrriiiinn | s LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 219,306 L MMLIC e e | e s
. 0000 ... 82-4059427 .. Barings LLC .... Influence.....c.oevevviiiiiiiiiiiiiiines ..0.000 .... |MMLIC ..
. 0000 ... 99-1828090 .. Artemis rategy Sponsor Investor, cee | DB ] e NIA....... Barings LLC .... . |Management.... ... 0.000 .... [MMLIC ..
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 85-1465973 .. | eeiiiiiiiiinn | ereeeeiiiiiiiiee | e DElatare ......eeeeeeeeeeeeeeiiiieieiiieieeeeeeeeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 62.070 L. [MMLIC e e | e s
Barings Global Special Situations Credit 4
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 85-1465973 .. | eeiiiiiiiiinn | ereeeeiiieiiieen | e DElatare .......eeeeeeeeeeeeeeiieiieiieeeeeeeeeeeeee LDE] e NIA....... C.M. Life Insurance Company ................... OWNErship..coeeeeeeeeeeeeeee e 3270 L [MNLIC e e | e s
Barings Global Special Situations Credit 4
20000 .o e | e e 85-1465973 .. [ .oevvevienee [ e | e DElatAre ..veeeereeeireeeiee et LDE] NIA....... Barings LLC ..ovvvieeiiie e Management.......c.oeeeeeerneeeniineennnnd .. 0.000 ... [MVLIC ..o | eeeeeeeeiee [ e
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
0000 ... ceeeeeree e [ e e 98-1570693 .. LUX ... e [ LUK s NIA....... Company ... Ounership 110895 L MULIC e [ e | e e
Barings
20000 .o e | e e 98-1570693 .. [ .eevvevveenee [ ereeniieii | e LUX e LUK NIA....... C.M. Life Insurance Company ................... OWNEISNIP..eeeeeeerreeeree e 00630 Lo [MULIC oo [ e | e e
Barings Global Special Situations Credit 4
20000 o[ e | e e 98-1570693 .. [ .eeevevveence [ ereeriieii | e LUX e LUK NIA....... Barings LLC ..ovevieeiiie e Management.......c.eeeeeeerieeeniineennnnd .. 0.000 ... [MVLIC .eeeeeieieieeeeeeeeeeeeeeeieeeee | eeeeeeeeine [ e
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings Europe Select Fund ............cccevveeee LRLL NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........cevvveveeeireennennnnsd .. 0.000 .. [MMLIC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeveeees | e e
Massachusetts Mutual Life Insurance
. 0000 . 87-0977058 .. Barings Hotel Opportunity Venture ... Company Ownership/Influence .. ..49.479 ....|MMLIC ..
0000 87-0977058 .. Barings Hotel Opportunity Venture ... s Barings LLC .... . |Management.... ... 0.000 .... [MMLIC ..
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
0000 86-3661023 .. | ..oooiiieren [ reeriiiiies | e | e s LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e ..34.090 ....|MMLIC
Barings Innovations & Growth Real Estate Fund|
0000 L (024 T I O R N C.M. Life Insurance Company .... Ownership .. 0.430 .... |MMLIC ..
. 0000 . J IR Barings Middle Market CLO 2017-1 Ltd & LLC . .|Barings LLC .... Influence.. .. 0.000 .... |MMLIC
0000 98-1612604 .. Barings Middle Market CLO Ltd 2021-I .......... . Barings LLC .... Influence ..0.000 .... |MMLIC ..
. 0000 . Barings Middle Market CLO Ltd 2023-1 .......... . Barings LLC .... Influence oo [MMLIC ..
0000 Barings Middle Market CLO Ltd 2023-11 ........ |.. . |Barings LLC . Influence.. ..o [MMLIC
. 0000 . Barings Euro Middle Market CLO 2024-1 DAC ... |.. Barings LLC .... Influence .. [MMLIC ..
0000 Barings Middle Market Loan Partners 1 ........ Barings LLC .... Influence .. [MMLIC ..
. 0000 . Barings Middle Market Loan Partners 2 . . |Barings LLC . Influence.. .. [MLIC
0000 Barings Loan Partners 5 .........ccccccevueunnnnee Barings LLC .... Influence .. [MMLIC ..
. 0000 . Barings Loan Partners 4 ..........ccccccevvvvnnnns Barings LLC Influence . [MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 98-1332384 .. Barings RE Credit Strategies VII LP Company Ownership/Influence .. .[MILIC ..
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
20000 o[ e | e e 98-1567942 .. | .oeeecvienee [ ereerieiiiie | e | s LUK NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e ..18.484 ....|MMLIC
Barings Target Yield Infrastructure Debt Fund
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 98-1567942 .. | .eveiiiiiiiiin | ereerrnnniieinnn | e | s LUK NIA....... Baring Asset Management Limited .............. Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |MMLIC
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 81-0841854 .. Barings CLO Investment Partners LP LDE] e NIA....... Company Ownership/Influence .. .|MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s 81-0841854 .. Barings CLO Investment Partners LP LDE ] NIA....... Barings LLC . Management . [MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . Barings Euro Value Add Il (BREEVA II) ........ Company Ownership/Influence .. ...|MMLIC ..
0000 Barings Euro Value Add Il (BREEVA I1) . . . |C.M. Life Insurance Company . . [ Ownership . oo [MMLIC
. 0000 . Barings Euro Value Add Il (BREEVA II) ........ Barings LLC .... . |Management................ L [MMLIC ..
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 871262754 .. | wevvvvevveninn | evvrrriniiiniins | Barings Transportation Fund LP .................. CDE] e NIA....... MassMutual Holding LLC .....ccooveeeeeeeeeneennns Ownership/Influence ..........ccccuue.. L3435 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 871262754 .. | wevvvvevveninn | evvrrriniiiniins | Barings Transportation Fund LP .................. CDE] e NIA....... COMPANY e e e e e e e e e e ONNErship..cceeeeeeeieieieeeieceeeeeeeeeee e 8.148 L. [MILIC oo | e e s
Massachusetts Mutual Life Insurance
. 0000 . Braemar Energy Ventures |, L.P. ...... LDE ] NIA....... Company Ownership/Influence .. ..98.520 ...
0000 Braemar Energy Ventures I, L.P. ...... e | DB s NIA....... C.M. Life Insurance Company . Ownership .. 1.480 ...
. 0000 . Braemar Energy Ventures |, L.P. ... LDE ] NIA....... Barings LLC . | Management
0000 Barings European Core Property Fund SCSp .... . [MassMutual Holding LLC . | Ownership/Influence
. 0000 . Barings European Core Property Fund SCSp .... C.M. Life Insurance Company .... Ownership
0000 Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC ............ Management..........ceeeeeeeeiieiiiennnnnns ..
Massachusetts Mutual Life Insurance
0000 Barings European Private Loan Fund 111 A .... Company Ownership
. 0000 . Benchmark 2018-B2 Mortgage Trust .. |Barings LLC . Influence..
0000 . Benchmark 2018-B4 ... .. |Barings LLC . Influence..
. 0000 . ..| 38-4096530 .. Benchmark 2018-B8 ... .. |Barings LLC .... Influence..
0000 ..| 20-5578089 .. Barings Core Property Fund LP . [MassMutual Holding LLC ........ Influence..
. 0000 . 20-5578089 .. Barings Core Property Fund LP ... Barings Real Estate Advisers LLC .... Management...
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e DPI Acres Capital SPV LLC ....ceeevvuveviiiinns LDE] NIA....... COMPANY vevveeecirie et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, DPI-ARES Mortgage Lending SPV, LLC ............ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | E2E Affordable Housing Debt Fund LLC .......... CDE] e NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. .100.000 ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUURN I XV) U NIA....... Company Ownership/Influence .. ..91.988 ...
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 98-1607033 .. GIA EU Holdings - Emerson JV Sarl JUUUR UL EV) R NIA....... Barings LLC . Management .. 0.000 ...
JPMCC Commercial Mortgage Securities Trust
0000 ... ceeeeeree e [ e e 38-4041011 .. 2017-dP7 e N NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e INflUBNCE...evuvreerie e e 0.000 ....
JPMDB Commercial Mortgage Securities Trust
0000 ... ceeeeeree e [ e e 38-4032059 .. 2017-C5 Barings LLC Influence ..0.000 ...
. 0000 . Martello Re Feeder LP . .. [MassMutual Holding LLC . | Ownership.. 58.050
0000 Martello Re LP . . .. [Martello Re Feeder LP . | Ownership.. 25.800
. 0000 . Martello Re Holding Limited LLC .. [Martello Re LP ....... . | Ownership.. 100.000
0000 Martello Re Limited ............. . |Martello Re Holding Limited LLC . | Ownership.. ..}.100.000 ..
. 0000 . Martello Re Services Company ....... Martello Re Holding Limited LLC .. L | OWNErship......eeeeeeeeiiieiiiiiiieiiiias .100.000 ...
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Miami Douglas Three MM, LLC ...........vvvvvvnnnee CDE] e 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 ........ DE.....[...... NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 226510 L [MMLIC e e | e s
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 87-4021641 .. | .ooiiiiiiiiiin | eeeeeeiiiiinieen | e MM BIG Peninsula Co-Invest Member LLC ........ DE.....[...... NIA....... C.M. Life Insurance Company ................... OWNErship..coeeeeeeeeeeeeeee e 00,820 L [MMLIC e e | e e
Massachusetts Mutual Life Insurance
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e MIL Mezzanine Investor 11 LLC .................. CDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e L1100 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e Red Lake Ventures LLC ....cceeeeeeeeeeieiieeeeeens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e 231,500 L MUMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Tamiami Citrus LLC ..oovvvrviiiiiiiiiiiiiiiiiiiieees LDE] e NIA....... COMPANY e Ownership 2150900 L MUMLIC e e | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s 13-1935920 .. MALIC Member New Albany Industrial LLC ....... NC.....[...... NIA....... MassMutual Ascend Life Insurance Company . |Ownership L BT10 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 13-1935920 .| evvvvviiiies | e | e MM AsiaPac LP Investor LLC ............cceeeens PN NIA....... COMPANY e e e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeieeeen | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeeeiiiiieeeeeeeeeeeeeeeeeeeieeeeees | eeeeiies e 04-1590850 .. | tevevvvrvrrrne | evvrrrriiiiiiiin | ereiiiiiiiiiiii .., MM Elco Yards A Member LLC ......ccccevvvnnnnneee. LDE.... ... NIA....... COMPANY e e e e e e eeeeeeeeeeeas ONNErSNIP. e .100.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeiiiiiis | eeee e
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Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevvvveencne [ ereerrieiiies | e MM Elco Yards D Member LLC .......coveveeenenenne 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 MV New Albany Industrial Member LLC ........... LNC] e NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e .98.390 L. [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | MV CM Holding LLC ...overeiiiiiieeiiee e LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... ..| 81-3000420 .. MM Debt Participations LLC . | Company .... .. | Influence.. .. 0.000 .... |MMLIC
. 0000 ... 81-3000420 .. MM Debt Participations LLC .... Barings LLC . Management.... ... 0.000 .... [MMLIC ..
Barings Capital Solutions Perpetual Fund
. 0000 ... 92-3857084 .. [ .eovoiiein [ e | e (DE) LP oo LDE] NIA....... Barings LLC ..oooviiiiiiiiiiiiie Influence.....c.oevevviiiiiiiiiiiiiiines ..0.000 .... |MMLIC
Barings Capital Solutions Perpetual Fund
. 0000 ... (LUX) e LU NIA....... Barings LLC .... Influence ..0.000 .... |MMLIC ..
. 0000 ... Barings Income Navigator Fund ... e [ IRL] et NIA....... Barings LLC .... Influence .. 0.000 .... |MMLIC ..
Barings Emerging Market Debt Blended Tota
. 0000 ... Return Fund .. e | IRLL) s NIA....... Barings LLC .... Influence ..0.000 .... |MMLIC ..
Massachusetts Mutua
. 0000 ... 40 Exchange MM Member LLC LDE] e NIA....... COMPANY e Ownership ..88.350 ....|MMLIC ..
. 0000 ... 40 Exchange MM Member LLC LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership .. 6.650 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... Barings Global Investment Grade Credit Fund |..IRL....J...... NIA....... Company Ownership .}..45.904 ....|MMLIC ..
. 0000 ... Barings Global Investment Grade Credit Fund |..IRL....J...... NIA....... Barings LLC . Management.... .. 0.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. MV ND2 Station Member LLC .. .| Company ... Ounership.. ..47.000 ....|MMLIC
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC C.M. Life Insurance Company . Ownership .. 3.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, MM National [0S Program Member LLC ............ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
MM National Self-Storage Program Member |1 Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] LLC i LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . COMPANY e e e e e e e e e e e e Ownership ..99.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . MassMutual Ascend Life Insurance Company . |Ownership ..1.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... MM REED District Landco Member LLC .. DE..... .| Company Ownership ..76.800 ....|MMLIC ..
. 0000 ... MM REED District Landco Member LLC ..DE..... .|C.M. Life Insurance Company . Ownership .. 3.200 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Sedona Vortex Investor LLC LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership ..76.290 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Sedona Vortex Investor LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .. 18.710 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. MM SL Willistown LLC .. .| Company ... Ounership.. ..89.670 ....|MMLIC
. 0000 ... 04-1590850 .. MM SL Willistown LLC .. C.M. Life Insurance Company . Ownership ..10.330 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Subline Borrower LLC ......cceeeeeeeeennninnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM The Gi Iman Member LLC ..........vvvvvvvvvvnnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..45.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 39-2502808 .. MM Tokyo BTR1 LLC ... COMPANY vevveeecirie et Ounership ..70.000 ....|MMLIC ..
. 0000 ... 39-2502808 .. MM Tokyo BTR1 LLC ... MassMutual Ascend Life Insurance Company . |Ownership ..30.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 39-2502808 .. MV Tokyo BTR1 LLC  Project Zeus LDE] NIA....... COMPANY -veeeree e eseree e e e e Ounership ..70.000 ....|MMLIC ..
. 0000 ... 39-2502808 .. MM Tokyo BTR1 LLC  Project Zeus L DE.... ... NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..30.000 ....[MMLIC ..
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Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | MMLIC Australia BAST LLC .....occvvvriuveeninene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MMLIC Australia BSOT LLC ....ccccvverrveeninene 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 .. e [ e | e | [ | SBNP SIA IV LLC weveeeeeeee e GDE] s DS........ COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e +.99.000 ... [MULIC e [ eeeeiireene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e Washington Pine LLC ....cceeeeeeeeeieeiieieeeeees LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 33-5063019 .. [ .eeeeerienen [ e | e PDX S Third Hotel Owner LLC ......ocvvveenenee. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... ...[04-1590850 .. [ ..ooocirveien [ e Trailside MM Member LLC ....oovvvverniieiiiene LDE] NIA....... Company Ounership.. 59,590 ... [MULIC e
. 0000 ... .. 04-1590850 .. | ..eeeveviiiins | e Trailside MM Member LLC ...........cceeeeeiiiiiiis LDE ] NIA....... C.M. Life Insurance Company ... . [Ownership.. L T870 L [MMLIC s
Massachusetts Mutual Life Insurance
. 0000 ... ... 831325764 .| .ooiiiiiiiiis | e Washington Gateway Two LLC ... LDE ] NIA....... Company . | Ownership.. L.66.810 ... [MMLIC oo s
. 0000 ... .| 831325764 .| ..oooiiiiiiiis | e Washington Gateway Two LLC ... LDE] e NIA....... C.M. Life Insurance Company ... . [Ownership.. 228190 L MMLIC s s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 32-0574045 .. | eeiiiiiiiiiin | eeeeeeieieiiieee | e Washington Gateway Three LLC .............eeeeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | L83LUTBT L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... MALIC Debt Participations LLC ........ccevveeeee COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
. 0000 ... MALIC Elco Yards A Member LLC .. .|MassMutual Ascend Life Insurance Company . |Ownership.. .100.000 ... [MMLIC oo s
. 0000 ... Invesco Ltd ...eeeeeeeeeiiiiinnnnes MM Asset Management Holding LLC ... .. | Ownership.. .18.200 ...
. 0000 ... Barings US Loan Fund Series . . |Barings LLC . . | Ownership.. .0.028 ...
. 0000 ... Barings Global Private Loan Fund Barings LLC ... . | Ownership.. .. 13.475 ...
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e KKR MM Project Vector LP ......ccevvvvvvvvvenennns LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 90,000 ....[MMLIC oo [ eeeeeeeeeeeee | e s
Barings Developed Europe Private Loan Fund 1 Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e SOSP et eree e LUK NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Developed Europe Real Estate Debt Massachusetts Mutual Life Insurance
0000 ...| wereerrereereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees | eeeeeeee | s | e Fund ... LNC.....] e NIA....... Company Ownership.. 68671 L. {MULIC s s
Barings Develope
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e FUND e LNC.....] e NIA....... MassMutual Ascend Life Insurance Company . |OWNErship............eeeeeeeeeueuvenennnnns 231,830 L[ MMLIC e e | e s
Barings Unbrella Fund plc - Barings Global Massachusetts Mutual Life Insurance
0000 Investment Grade Company Ownership 40,010 L MMLIC s s
. 0000 . Barings CLO LTD 2018-111 . |Barings LLC Influence.. .0.000 ...
0000 Babson LP-I1 ..CYM.... Barings LLC ... Influence......cooeeiee .. 0.000 ...
. 0000 . Barings Loan Partners CLO-I11 . ..CYM... Barings LLC ... INfIUBNCE. . uuee .
0000 Barings CLO Ltd 2025-111 ..CYM... Barings LLC ... INFIUBNCE. .eeereerieieeiee e .
. 0000 . Barings CLO Ltd 2025-VI .... Barings LLC ... INfIUBNCE. . .uee .
0000 Barings CLO Ltd 2025-VI1 . |Barings LLC Influence.. .
. 0000 . Barings CLO Ltd 2025-VI| Barings LLC ... INfIUBNCE. . .uee .
0000 Barings CLO Romeo Warehouse ... ..CYM.... Barings LLC ... Influence......cooeeiee .
. 0000 . Barings Euro CLO 2014-11 BV .... IRL... Barings LLC ... INfIUBNCE. . uuee .
Barings China Aggregate Bond Private
. 0000 . . Securities Investment Fund Barings LLC ... . |Management... MULIC e
0000 LJA7-3790192 | e | e Barings Global High Yield Fund ... Barings LLC ... . |Management... MULIC e
Massachusetts Mutual Life Insurance
20000 .. e | e e 04-1590850 .. [ .evevevveenene [ ererrrieiiies | e Wood Creek Venture Fund LLC ......cccvvervnennne LDE] NIA....... COMPANY -veeeree e eseree e e e e OWNEISNIP..eeeeeeerree e 40,000 ... [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings California Mortgage Fund IV ........... L CA] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 98,942 L IMMLIC e e | e e
L0000 L] eeeiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee i) eeeeeiiiiiiiies | viiiiiiies | s | e Barings California Mortgage Fund IV ........... . CA.....]...... NIA....... Barings LLC ..ooovveeeeeiiiieieieeeeeeeeeeeeeeeee INfIUBNCE. ..., L. 0.000 ... [MMLIC oo e | e e
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 222972 L MLIC e e | e s
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L1997 L IMMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3307907 .| evvvrrerrrnnn | ervrrriiriininen | e Cornbrook PRS Holdings LLC .....cceevveeeeeeennnn LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 196,080 ... [MMLIC oo e | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 95-4207717 .. Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 954207717 .| weveeveeveninn | evvrrvinriininen | e Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
L0000 .o f e [ 95-4207717 .. LCALL] NIA....... Company ... Ounership .100.000 ... [MULIC e [ | e e
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1750537 .. Cornerstone Permanent Mortgage Fund Il LLC .. |..MA.....]...... NIA....... Company Ownership L}.100.000 L [MMLIC coeeeeieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | vvrvi | e eeees
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 LLC .. |..MA.....]...... NIA....... Barings LLC . Management.... 00,000 ... [MMLIC e [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Cornerstone Permanent Mortgage Fund 111 LLC |..MA.....]....... DS........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e 98472 L MLIC e e | e e
Massachusetts Mutual Life
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s B1-1793735 .. | eoiiiiiiiiiin | eeeeeeiiiiinieen | e Cornerstone Permanent Mortgage Fund IV LLC .. |..MA.....]...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life
20000 o[ e | e e 82-2783393 .. Danville Riverwalk Venture, LLC LDE] NIA....... Company ... Ounership 293,860 ... [MULIC .oeeeeeiieeieeeeeeeeeeeeeeeen [ e | e e
Massachusetts Mutual Life
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrverrnen | ervremnmmnnninnn | e Euro Real Estate Holdings LLC ................... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e 50,000 ....[MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life
20000 o[ e | e e 20-3347091 .. [ eeeeeiieeen [ e | e Fan Pier Development LLC .....oovvveeiveennnenne LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeerreeeree e 259150 L IMULIC e [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 20-3347001 .. | cevviiiiiiiien | eeereerieiiiiees | Fan Pier Development LLC .....covvvvvviviiiennnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 5,850 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e GIA EU Holdings LLC - Avalon Spain ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e GIA EU Holdings LLC- GIA Italy SCSp ........... LMALL) NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e GIA EU Holdings LLC ...cccvvvviiiiiiiiiiiiees LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 295,000 L. MULIC ooeeviieiiieeeeeeee [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... ..|81-5360103 .. Landmark Manchester Holdings LLC . . .. | Company .... . Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... 13-1935920 .. MMLIC Debt Participations LLC ........ccevveeeee . MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Brookhaven Member LLC .........cccevvviiiiinnens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..97.010 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] e NIA....... COMPANY e Ownership ..87.080 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..12.920 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... MM DS Investor LLC LDE ] NIA....... Company .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM East South Crossing Member LLC .............. LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM Fremont Member LLC ..........ccoeeeeieinnnnnnns LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member LLC .... DB s NIA....... Company Ownership ..84.270 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Horizon Savannah Member LLC .... LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 3.510 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member 11 LLC ... Company Ownership ..88.710 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. MM Horizon Savannah Member |1 LLC .|C.M. Life Insurance Company . Ownership.. .. 3.690 .... |MMLIC
. 0000 ... 04-1590850 .. MM Horizon Savannah Member 11 LLC ... MassMutual Ascend Life Insurance Company . |Ownership .. 7.600 .... [MMLIC ..
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STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrrrreene | wrvvemmmnenninnn | e MM Ironhead Commerce Center ..................... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 75210 L MMLIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Ironhead Commerce Center ...................... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership........ccceuvvvvvvvvvvvvvnvnnnnnihen 19.790 ... /MVLIC coeieeieeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 13-1935920 .. BRAVA5 MM Investor LLC LDE] NIA....... COMPANY et Ounership .100.000 ... [MULIC e [ | e e
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. BRAVA5 MALIC Investor LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Ironhead Commerce Center Member LLC ....... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM 425 Montgomery Member LLC .......covvvvveeeeees CDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | L 78.355 L MMLIC e e | e s
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM 425 Montgomery Member LLC .........evvvvvveeees CDE] e NIA....... MassMutual Ascend Life Insurance Company . |OWNership........ccceuvvvvvvvvvvvvvnvnnnnnihen 21,645 L MILIC e e | e e
Massachusetts Mutual Life Insurance
. 0000 ... MM 550 Corporate Member LLC .. LDE ] NIA....... COMPANY e e e e e e e e e e Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
. 0000 ... MM Ascend DS Investors LLC .... LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... MM Century Square LLC ......oevvvvvveviiiiiiiiiinas LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... MM Horizon Savannah Member 111 LLC ............ LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | L8BLT10 L[ MMLIC e e | e e
. 0000 ... MM Horizon Savannah Member |11 LLC LDE ] NIA....... C.M. Life Insurance Company ................... Ownership 30690 L [MMLIC e e | e s
. 0000 ... MM Horizon Savannah Member 111 LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership 7600 L. [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Liberty Centre LLC ...oooevriiiiiiiiiiiiiiiieees LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e MM National Self-Storage Program Member LLC |..DE.....|...... NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 2.98.000 ....[MMLIC oo [ eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e MM Park City Investor LLC ....cccceennnnnnnnnnee LNC.....] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 92,880 L. [MMLIC e e | e s
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM Park City Investor LLC .. LNC...] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership L7120 L [MMLIC e e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM ReDiscover Member LLC ... LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership 0 6.560 ... [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e MM ReDiscover Member LLC ..........cceeveeeeeeeens LDE] e NIA....... COMPANY e OWnership....ooeeeeeeeeeeeeeeeeeeeeeeee e 88.450 ... [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e MM Liberty Centre Member LLC .......ccveveenees LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e 282,000 ... [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e MM Century Square Member LLC ........c.ccvveees LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e 1.68.560 ... [MULIC .o [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, MM Century Square Member LLC ........ccccunnneee LDE ] NIA....... C.M. Life Insurance Company ................... ONNErship..ccoeeeeeeeeieieieieeeeeeeeeeee e 3,120 Lo [MMLIC oo | e | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, MM Stowe Investor LLC .....ccooveeereeiiinnnnnnnnns LNC...] e 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 . 04-1590850 .. MM Virginian Investor LLC LNC...] e NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM 10 Centennial Drive Member LLC .............. CDE] e 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
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM 100 Congress Owner LLC .......cvvvvvvvvvveennnns CDE] e 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
. 0000 ... 04-1590850 .. MV 340 Madison Member LLC LDE] NIA....... Company Ounership ..96.721 ....|MLLIC ..
. 0000 ... 04-1590850 .. MM 340 Madison Member LLC LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 3.279 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. MV 1370 AVE OF AM LLC . .| Company ... Ounership.. ..90.000 ....|MMLIC
. 0000 ... 04-1590850 .. MM 1370 AVE OF AM LLC C.M. Life Insurance Company . Ounership .. 3.330 ... |[MMLIC ..
Massachusetts Mutual Life Insurance
L0000 . f e | e 04-1590850 .. [ ..ooocoviiinn [ eeiiiiiiinnn, MM 1400 E 4th Street Member LLC JDEL NIA....... Company Ounership ..86.100 ....[MMLIC
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STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 | e | e e 04-1590850 .. | eevvverieen | eereeneeeen [ e Miami Douglas Four MM LLC ......cccververueennen. WDE] e NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeereeiee e siee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. WM FiveS0llest Member LLC ... WDE] e NIA....... Company Ounership ..52.990 ....[mMLIC ..
. 0000 ... 04-1590850 .. MM FiveSOWest Member LLC ... LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 6.720 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Breton Village Member LLC .... Company .... Ownership ..81.130 ....|MMLIC ..
. 0000 ... 04-1590850 .. WM Breton Village Member LLC .... MassMutual Ounership ..18.870 ....[MMLIC ..
Massachusetts Mutual Life Insurance
20000 | e | e e 80-0948028 .. | .eevveerieen | e [ e One Harbor Shore LLC ....cc.eevveeveeueeiennenns WDE] e NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeereeiee e siee e 186,440 .. [MMLIC oo [ e e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 80-0948028 .. | .ieevvvrrrrinn | ervrrrrriiirinen | i, One Harbor Shore LLC ......vvvvvvvveiiiiiiiiiinnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 8550 L [MMLIC e e | e s
Salomon Brothers Commercial Mortgage Trust
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 2001-MM LDE ] NIA....... Barings Real Estate Advisers LLC ............ INfIUBNCE. . .uee 0,000 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 | e | e, 04-1590850 .. Trailside MM Member |1 LLC .... WDE] NIA....... Company ... Ounership CAT20 L [MVLIC e e e
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-3250684 .. | ..eoeeviiiiinn | eerreriiiiininen | e Unna, Dortmund Holding LLC ......cccceunnnnnnnnnn LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 2.50.000 ... [MMLIC oo | eeeeeeeeeeens | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-5401109 .. | cevvviiiiiiinn | eeerrerieeiiiees | - Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 291,000 . [MMLIC oo e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 45-5401109 .. | ceeiiiiiiiiiin | eeeeeeeirienieen | e Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company ................... OWNErship..coeeeeeeeeeeeeeee e 4800 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 88-3861481 .. West 37th Street Hotel LLC .... Company Ounership ..93.800 ...
. 0000 ... ..| 88-3861481 .. West 37th Street Hotel LLC . . . .. |C.M. Life Insurance Company . . [Ownership.. .. 6.200 ....
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurai
L0000 .o f e [ 02-0769954 .| ..oooovennnne 916053 ....... 00 i FUND i LA NIA....... COMPANY .t INFIUBNCE. .o 0,000 ..o [MMLIC oo e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . A7-3529636 .. | .eeeeverririnn | eevrvnnnreinines | e MML Series Il Dynamic Bond Fund ................ LMALL NIA....... COMPANY e e e e e e e e e e e e INfIUBNCE. . .uee 0,000 L. [MMLIC e | e | e s
Massachusetts Mutual
20000 L. e | e e 45-1618046 .. | .............. 916053 ....... 00 eeeeeeeee e MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY .eeeeeeeree e e et OWNErSNIP...eeeeeiiiieiee e 287,805 L. [MMLIC woeeiiiiiiieeeeeeeeeeieeeeeeee [ s
Massachusetts Mutual
20000 L. e | e e 04-3556992 .. | ....ccovennnn 916053 ....... 00 eeeeeeeee e MassMutual Blue Chip Growth Fund ............... JMAL] NIA....... COMPANY .eeeeeeeree e e et OWNErSNIP...eeeeeiiiieiee e 261,909 L [MULIC woeeeiieeeeeeeeeeeeeeeees e s
Massachusetts Mutual
20000 L. e | e 01-0821120 .. | ..eeverrnnnnn 916053 ....... 00 eeeeeeeee e MassMutual Diversified Value Fund .............. JMAL] NIA....... COMPANY .eeeeeeeree e e et OWNErSNIP...eeeeeiiiieiee e 100,000 ... [MVLIC oevveeiiiiieeeeiiieeeeeeeiieeeeeees [ s e
MassMutual Inflation-Protected and Income Massachusetts Mutual
L0000 .o f e [ 03-0532475 .| oevveinnne 916053 ....... 00 i FUND i LA NIA....... COMPANY .t OUNErSNIP. et 238,091 L [MMLIC e e e
Massachusetts Mutual
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3512596 .. 916053 ....... MassMutual Mid Cap Growth Fund .... LMALL NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual
20000 L. e | e 04-3464165 .. | .....cconeee 916053 ....... 00 eeeeeeeee e MassMutual Premier Diversified Bond Fund .... |..MA.....] ...... NIA....... COMPANY ..eeeeeeeree e et OWNErSNIP..eeeeeeiiiieeee e 100,000 ... [MVLIC oevveeiiiiieeeeiiieeeeeeeiieeeeeees [ s e
Massachusetts Mutual
20000 L. e | e 04-3557000 .. | ..eeeerrrnnnnn 916053 ....... 00 eeeeeeeee e MassMutual Select Overseas Fund ................ JMAL] NIA....... COMPANY ..eeeeeeetee e et e e OWNErSNIP..eeeeeeiiiieeee e 2100000 ... [MVLIC .oeveeiiiiiieeeeiiieeeeeeiieeeeeees [ s e
Massachusetts Mutual
L0000 .o f e [ 04-3520009 .. | ..oeorernenne 916053 ....... 00 i MassMutual High Yield Fund ..........cccenenes LA NIA....... COMPANY ..ttt OUNErSNIP. et L1816 L [MMLIC e e e
MML Vip American Funds 80/20 Allocation Fund Massachusetts Mutua
L0000 .o f e [ 415125534 .| e | e 00 et [ e LA NIA....... COMPANY et OUNErSNIP. et 97,6810 L [MMLIC e [ e
Massachusetts Mutual
20000 L. e | e 04-3277549 .| .eovverrinnnn 916053 ....... 00 eeeereeee e MML Barings Core Bond Fund ...........cccceeeennne JMAL] NIA....... COMPANY .eeeeeeetee e e e et OWNErSNIP..eeeeeeiiiieeee e LT84 L IMMLIC e [ e
[ Asterisk | Explanation |
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Asterisk

Explanation

Debt investors own .5% and INCIUAES ONTY Great LAKES 111, LLP. ittt ettt sh et e e b e et oot e easeea e e ea e e ea e e st e b e e s s e eabeea e e eaeeea e e eaeeoae e e e e s e easeeaseeaseee s e ea e e eaeeea e e et e a e e ea s e embeeaseem e e ee e e ea e e e e e e e easeoa e e oaseem e e eaeeee e e e e e e e easeea s e emeeoaseoa e e oa e e ea e e et e et e a s e enseea e e ea e e ea e e ae e e ea e e s e e neea s e eaeeea s e ee s e emeeeaeenbeenbe e beenbeanbeenseaneennnennns




STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

NO

AUGUST FILING

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

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

Not required

Bar Code:

TR AN ERRRU O

6 5 9 8 5 2 0 2 6 4 9 0 0
TRV EANA AR

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

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

6 5 9 8 5 2 0 2 6 4 4 6 0
ety neressditacsaiia s | NN AN ARV A
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

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

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

6 5 9 8 5 2 0 2 6 4 4 9 0
vttt e e M A A O

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

[ ]

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2
[}
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STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net

Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Employee insurance plan advanCes ..........ccccococeeeeieeeeeieierereieeeeeseeseeiens |orereveieasnnas 41,975,448 |..oooe 245 | 41,975,204 |..ocoveeee. 41,227,512
2505. |nvestment in trust ... 13,656,757 |... ... 13,656,757 |... ... 17,461,063
2506. Cash advances 10 agents ........ccccoooiiocccieieecceee s o 316,670,943 | 316,670,943 [ oo
2507.  Pension plan @sSets ......cccccocieieiiiiiiieieicicecee e o 111,463,179 |oeeeee e 111,463,179 s e
2508. Receivable for commissions and expenses on long-term lease ..102,576,717 |...
2509.  Intangible @SSETS ..o o 1,231,075
2510, Bills receivable oo | 121,417
2597. Summary of remaining write-ins for Line 25 from overflow page 587,695,535 55,631,960 58,688,575

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504.  Funds awaiting escheat and other MiSCEITANEOUS ........ccccoiiiiiiiiiiieieieicc et [oreenenienenas 125,654,410 |..ocoeeee. 120,166,615
2505.  Deferred inCoMe THability .oocooioiieiiecce ettt ettt ettt e st et e s s e st e e s e st ennesennenens oreseeereeenens 22,662,737 |.ccvcvenen. 23,296, 169
2597. Summary of remaining write-ins for Line 25 from overflow page 148,317,148 143,462,785
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. REVENUE SNATING .....vvieieieieieiieteteeeececece ettt s st s s s e s s s s st et esessssanssansnesesesesnanans [oresesesesesesnanns 3,663,497 |.ooeee 672,321 oo 2,702,303
08.305. MiSCEITANBOUS TNCOME ......eeevevveeeceiececeteteteeeecae ettt ese s st eseseanannans |oreseseseseanaeas (4,610,928)(................. (6,825,960)|................. 72,078,413
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (947,431) (6,153,639) 74,780,716
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Miscellaneous charges 10 0PErations ...ttt |oesieeeseseaeaens 19,123,314 | (3,160,654)(................. (1,742,750)
2797. Summary of remaining write-ins for Line 27 from overflow page 19,123,314 (3,160,654) (1,742,750)
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STATEMENT AS OF JUNE 30, 2026 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 327,046,493 |................ 322,671,947
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION .........c.oivvieieeeeeecececcceeete ettt ettt ettt es s s s s sesesesesessannnanens |oeeseeeeeneaens 125,000,000 |................. 27,600,000
2.2 Additional investment made after acquisition . <. 505,588 | 1,574,3%
3. Current year Change iN ENCUMDIANCES ............cccvovviuivereuesieieeeesesetetesesesesesssesesesesesssssesssesesesesessssssesssasesesesessssasasssssssesesesssnanas |oeeseseseseaeaenennans 615,000 |...cccvrvrennee 4,380,000
4. Total gain (I0SS) ON QISPOSAIS .........cccueueveeeeeceeeeeeteeeeeeeteeeseeeseeaeaetesesessasasseseses s ssassssssessssassssesassssssssesesasssssssnsesasnssassssssannans |eeesescsesesees 138,039,994 | 1,673,615
5.  Deduct amounts reCeived ON AISPOSAIS ...........cccovoveueveveueeeiiieieseteteteaeae et e et se e s ee ettt esesesessasassssesesesesesssssssssesesesessasnnans |oeeeeseseeeaenens 98,628,156 |........coovvnvee. 3,628,482
6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e
7. Deduct current year’s other than temporary impairment recognized ..
8. Deduct CUITENt YEAr'S AEPIECIALION .........cvcvveeeececeeeete e ececeeteteeeeeeseaeee s s s sasaeeesesessssassesesesesssssessesessssssssesesasssasassssssssanssanansnnanns [oesesesasscsesesans 6,851,691 |....occovnnve. 27,224,981
9. Book/adjusted carrying value at the end of current period (LINeS 142+3+4-5+6-7-8) ........ccocvevvrvereuereeeeeeieeeiereeeseeeseneseienes oeseeeneeeeena 485,727,228 |.....ccoeveenee 327,046,493
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) 485,727,228 327,046,493
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar ............cccveuevevririieeerereiiieiesieseisins froeeeeenae 24,697,582,955 |........... 23,727,747,681
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oiieieeeece ettt ee et e s eses e essenasssseseseaesnananannans |renseseeees 3,788,535,868 |............ 5,973,237,258
2.2 Additional investment made after acquisition . e 295,485,297 |................ 520,684,167
3. Capitalized deferred interest and other ............. O FR 41,578,911 .o 60,214,105
4. ACCTUAI OF GISCOUNL .....veieeeieeiee ettt s s s ettt [oonsnininineas (4,299,223)]...ccvcecenne 14,957,352
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 .................... ..(19,589,306)... ..(34,341,433)
7. Deduct amounts received on disposals . IS RO, 2,331,827,116 |........... 5,657,043,215
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I ISR 23,304,287 |....cooonvee. 25,005,086
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveeevieieieiereeeenenis foeveeeeeeinenns (36,191,539) ..o 201,674,059
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........ccccvriririririeiereieiiniseseseieteeresese s sssessens [eoeeeeeeneeenenas 16,361,449 |................. 84,541,932
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 26,391,610,112 |... 24,697,582,955
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12
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) 26,391,610,112 24,697,582 ,955
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 17,255,563,819 |......... 14,905,847,250
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.ciiiieieieececicccec ettt ettt s et esess s ss s seseseseseanannns |oeseesenenas 2,244,680,833 |........... 1,337,666, 386
2.2 Additional investment made after acquisition . [ R 1,860,332, 181 |............ 3,325,594,887
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
4. ACCTUAI OF QISCOUNT ...ttt et a et et s e sae s e s s s s asaeaeses s sasssses s s ssssseseses s s snsssesasssssssssssesnssansnsesassasanansnsns |oestsesesesenanas 46,191,294 | 91,042,180
5. Unrealized valuation INCrEASE/(AECIEASE) .........c...cveveveveveeieieeeeteieseteteseeee et et e sesese st sas s s ssssesesesesessss s st ssasesesesesesnssesssesesesesesnanans [oesereesenenanas 446,528,735 |............ 1,168,312,612
6. Total gain (loss) on disposals .................... ..168,781,887 |.............. (363,884,399)
7. Deduct amounts received on disposals . IS ORR 1,223,236,109 |........... 3,134,522 ,344
8. Deduct amortization of premium, depreciation and proportional amortization .. R F 7,156,080 |.....coovcveeee 7,775,232
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................c.cveueueuieieeeeeiiieieieteseeeeee ettt sesss s seseseann e [oeseeeneneeenns (37,464,351) ..o 151,408,474
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 77,850,820 |.....covvenee 218,125,995
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. .20,676,371,389 |... 17,255,563,819
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e IS IR 171,362,010 |................ 143,939,708
13.  Statement value at end of current period (Line 11 minus Line 12) 20,505,009,378 17,111,624, 112
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 ... IO A 199,242,140,867 |......... 191,686,566, 122
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I 33,457,737,906 |........... 59,773,930, 376
3. ACCTUAI OF QISCOUNT ...ttt ettt [eoseeeenennaen 216,688,075 |........c...... 483,182,654
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees 174,313,299 |................ 959,169,617
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ....(133,613,108)... (91,429,764)
6. Deduct consideration for bonds and stocks disposed of . [ 39,346,144,504 |.......... 55,272,745,613
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 57,450,746 |............... 173,499,822
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE .............cccvveiuiueriiiiieiieieeisiseeiete et ese s snssesens oeeseesencans (542,502,319)|............ 2,113,434 ,594
9. Deduct current year's other than temporary impairment reCOGNIZEA ...........ocvvvrirurueueuiriiniiisireieieereese st ssesesesenes |ooeeeeseeneens 154,501,182 |............... 252,698,442
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............coovvveeiereeeienenns oeeeeieiiennne 19,590,545 |... 16,231,145
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccccecerririririrreeeeeesireieeieeees e 192,876,258,834 |........ 199,242, 140,867
12.  Deduct total NONAAMItEEA BMOUNES ........c.iuviuieiieiiiei sttt sttt [roneenineininias 165,891,623 ..o
13. Statement value at end of current period (Line 11 minus Line 12) 192,710,367,211 199,242 140,867
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STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbttt et [ 51,798,647,130 |............ 8,057,449,289 |.......... 10,974,591,758 |.......... (1,053,320,298)|.......... 51,798,647,130 |.......... 47,828,184,363 |...oovoeeceeeeeeecceenns [ 52,256,910,737
2 N [ - SO SROSOSR TS RUEPRRRSTSTTRIY USRI 57,034,908,184 |.......... 26,943,187,978 |.......... 28,835,983,979 |.....ccoe. 222,228,128 |.......... 57,034,908,184 |.......... 55,364,340,311 |oocviivciicceine [ 57,090, 354,203
B NAIC B () it b et b bbbt b et [re e 2,233,825,958 |............ 1,656,556,208 |............ 1,665,927,276 |......coc..... (40,005,501)|............ 2,233,825,953 |............ 2,184,449,384 |.....oooocee [ 1,666,121,329
4. INAIC 4 (@) ettt a bbbt h et bt bbbttt ettt et ettt nete et [rere s 2,187,969,188 |............... 575,291,543 | 301,099,151 |............. (122,327,432)|............ 2,187,969,188 |........... 2,339,834,149 | o 2,067,951,076
5. NAIC5 (a)... [OOSR 1,856,302,941 |.....ccooece. 88,832,912 ..o 172,497,578 |...ccoveveeeee 79,634,414 |........... 1,856,302,941 |.......... 1,852,272,689 | [ 1,810,547,231
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 394,583,621 25,012,729 10,129,223 27,449,012 394,583,621 436,916,138 552,295,011
7. Total ICO 115,506,237,017 37,346,330,657 41,960,228,964 (886,341,676) 115,506,237,017 110,005,997,034 115,444,179,587
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 52,411,193,943 |............ 4,326,797,399 |............ 5,904,142,190 394,852,574 52,411,193,943 51,228,701,726 52,609,645,842
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 8,039,113,49 |................785,223,189 |........... 1,178,950,587 |....ccoccuneeee 70,476,642 |............ 8,039,113,49 |........... 7,715,862,739 | oo 8,080,994,288
TO0. NAIC 3 bbbttt bbbt an s [sere s 1,860,301,786 |................343,076,431 |.............. 184,102,488 |............. (170,624,811)|............ 1,860,301,786 |............ 1,848,650,918 ..o [ 1,705,694 ,278
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 249,313,124 | 22,241,078 | 3,370,839 |..ccvnne. (25,826,234)......cocenue. 249,313,124 | 242,357,130 oo [ 244,997,004
T2, NAIC B bbbt bbbt b ettt [srre e 87,359,447 ..o 464 | 187,821 | (5,217,267) ..o 87,359,447 |...cevenne. 81,954,823 | [ 151,803,396
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 61,543,458 50,075 (40,648,890) 61,543,458 20,844,494 70,807,820
14.  Total ABS 62,708,825,255 5,477,338,561 7,270,804,000 223,012,014 62,708,825,255 61,138,371,829 62,863,942,629
PREFERRED STOCK
T8, INAIC T bbbt b e bbbt b et bbbttt b s [rere e 284,979,800 |...eeeeerereeieirieeeieieieirines [erreieierineee e [ereeere e nieenenes[reeeneeneeenenes 284,979,800 |......coec.... 284,979,800 |....ovoveeeereeieireneccieieiees ferereneeieenens 255,542,300
1B, NAIC 2 -ttt e b E s R e e R R R R £ e SRR R R R e et et heh R sttt e st bt e s enenns [rerennnnas 1,041,058,988 |........... 2,530,068,732 |....cevvvrerennee 699,279 |..ccovinne 39,711,640 |............ 1,041,058,988 |........... 3,610, 140,080 |..voveececeeierriceene [ 1,010,554,063
17. 161,170,249 |.......coocee.. 2,364,978 |.....cocvne 72,889,048 |......cocecunee 570,041 |..cccoeeneee. 161,170,249 |................. 91,216,220 oo [ 162,172,718
T8, INAIC 4 oottt ettt ettt et et b e et b e e et e e e ae s e e A e st e A e st e A e R e s eRe e s e R e s s e e be s e se s e ae st eseneeteneenenensesennenen [reenereet e 8,202,102 |..ccvvvririnnee 5,729,368 ..o e (1,783,587) ... 8,202,102 |...ccovveneee 12,147,882 |..oeccicccins o 7,546,756
19. 117,953,895 |....cocveeeee 3,152,613 | e 22,539,597 | 117,953,895 |................ 143,646,104 |.....oooeceenees o 131,017,421
20. 71,128,562 2,247,593 3 (22,230,726) 71,128,562 51,145,426 84,592,641
21, Total Preferred STOCK ..o 1,684,493,595 2,543,563,284 73,588,330 38,806,964 1,684,493,595 4,193,275,513 1,651,425,899
22. Total ICO, ABS & Preferred Stock 179,899,555, 866 45,367,232,502 49,304,621,294 (624,522,698) 179,899,555, 866 175,337,644,377 179,959,548, 115
(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 1,121,336,477 ; NAIC2 $ ...ccc.ec. 4,210,456,864 ; NAIC3 $ .coovvrennee 11,497,608 NAIC4 $ oo 82,041 ; NAIC5 $ .o 2,207,486 ; NAIC B $.oooeveereiicicriirnccicinns




STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 1,134,612,823 XXX 1,128,527,311 5,671,082 168,658

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.cvoveveueueueeiieieeeteteieeeeeee et ss s sesesssss s s seseseseasanas [ereseneeseeeeas 888,165,429 |................ 872,657,550
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 1,432,551,389 |........... 2,559,818,483
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 13,440,863 |...cocveeenne 21,231,176
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.ceoiiiierereecececeii et et etee ettt e e s st s et et e s e s e s s s s sesesesessssasassssesesesesessassasssesesesnanas |reneesesesesenenens 3,104,601 |...cooeoece 21,773
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 1,199,197,432 |........... 2,565,709,664
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 ..............c.ceueuiueieievieeieieteseeesee e sessess s sesessasessnanans |eeeeeseeseeeenens (3,452,029) ... 146,111
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccevruremrereierereeeeeeeeeeeeeieeieseaeeas [eeeeneenes 1,134,612,823 |....coceeee 888,165,429
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) 1,134,612,823 888,165,429
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STATEMENT AS OF JUNE 30, 2026 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, PrOT YEAI) .........c.c.viuiveueiriiiireeeseisiseesssesesssssssese et ssssssse s sssssssssesessssssnsssesessssnsns aeessssseses 5,283,821,318
Cost paid/(consideration receiVed) ON AAGItIONS ...........ccc.iiiiiuiuereiiiieeeeie ettt es ettt es bttt st sss st s et se e s bbb st eseseb s st enses b e bt st snsesebes s sssnsssebebessssnne | fatateesesisnenes 68,820,256
Unrealized ValUuation iNCIEASE/(UECTEASE) ............c.cuiveueueueiiiiesesesesstessesese s ssssssesesesesssassesese s ssssssss et et sssssse s et e s ssssssesese s s s snasses et s s s seseses s s sassesesesans ebesisstasees (234,571,224)

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 (320,394,402)
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 (385,597,140)
AAMOTHZATION ...t s bbb s R b s £ bR E s E bRttt iseeni s (120,419)
Adjustment to the book/adjusted carrying value of REAGEA M ...ttt et e e e eabesseasessearearearearesreare e
................ 401,616,730
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-8+7+8+9) ..........ccccevrvuirririiiieeiieeesiesesessesesse st ess et esse e essssessssenanses | sebessesiens 5,584,769,399

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 T1) .........coviuiiiuoiieiiieesceeicee e st sae e sae e s s e s s sa s s s s s e s saessaanssaanns ebesseesces 5,584,769,399

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 of Prior YEar (LINE B, PHOT YEAT)............cccueveveeeeeeeeeeteeeeesscsesesesesesseaesesesesessssssssesesssssssesasassssssesesessssssssssasas seessssssesesasa (5,208,029)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas 17,813,165
Add:
Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....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 ............ccccoeveveeeieees covrererieieeenns 12,628,434
................. 17,836,462

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns 12,628,434
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens (5,208,029)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas 17,836,462 ................. 17,836,462
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) ......cceeveveeererereeeeeeseeeteeseseescaesesssesesssassesesesessssssesssasssssesesesessssesesass seasssassesesasas 12,605,136
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas 12,605,136
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9 10 11 12 13 14 15 16
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Basket of Long Fixed Rate ABS Bank Canal & River Trust Senior Note Ser

57629*HR5 .. Loan or Corporate Bond ... ....206,537,500 |..........(17,952,580) ........... (8,422,070) [ 10/24/2022 ..... 11/28/2048 ... Currency Swap .... (27,718,209)| G18198-AB-6 . .. 1. ... 34,692,500 .. 19,296,139
Basket of Long Fixed Rate University o

57620%HRS .......... Loan or Corporate Bond .......ccccoee |1 ciiiiiiiiiiiiiiiiin e [ 14,044,000 |............ 8,424,163 (10/24/2022 ..... 11/28/2048 ... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G9302*-AE-9 . L U R 14,044,000 |............ 8,424,163
Basket of Long Fixed Rate ABS Bank Paradigm Homes Charitabl Senior

57629*HR5 .. Loan or Corporate Bond ... ..60,240,870 |........... 35,933,506 |10/24/2022 ..... 11/28/2048 ... Currency Swap G6892#-AA-5 . [Secured .... 1. ...60,240,870 ...35,933,506
Basket of Long Fixed Rate Paradigm Homes

57620%HRS .......... Loan or Corporate Bond .......ccccoee |1 ciiiiiiiiiiiiiiiiis | [ 40,912,520 |........... 27,076,521 (10/24/2022 ..... 11/28/2048 ... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, G6892#-AB-3 . [SecUred ..........ccouverriiiiiuiinieennns L U R 40,912,520 |........... 27,076,521
Basket of Long Fixed Rate ABS Bank University of Lancaster Senior Note

57629*HR5 .. Loan or Corporate Bond ... ..36,479,970 |........... 19,826,883 [10/24/2022 ..... 11/28/2048 ... Currency Swap G9308*-AA-1 . [Ser ... 1. ...36,479,970 ...19,826,883
Basket of Long Fixed Rat University o

57629*HRS .......... Loan or Corporate Bond .......ccoeeeee |1 ceiiiiiiiiiiiiiiiiinee o e, 14,183,400 |............ 8,366,488 | 10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvvvernvernnrennnrenene [rerrnerennrenneeiienes [rreeereenreneeeaeens (9309#-AA-6 . [Unsecured Notes .........ceeeeuuvernnnns T s [oreein 14,183,400 |....ueennne. 8,366,488
Basket of Long Fixed Rate ABS Bank University of East Angli Senior

57629*HRS .......... Loan or Corporate Bond .......ccoeeeee |1 ceiiiiiiiiiiiiiiiiiiines o e, 83,818,440 |........... 49,954,897 | 10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns (92888-AB-1 . [Unsecured Notes .........coeeeuuvernnnns T s [oreein 83,818,440 |........... 49,954,897
Basket of Long Fixed Rate ABS Bank Cambr idge Housing Societ Senior

57629*HR5 .......... Loan or Corporate Bond .......ccoeeeee |1 ceiiiiiiiiiiiiiiiiiines o e 38,874,000 |........... 25,264,761 [10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvvvernrernnrennnrennnne [oerenerenerenneeiienes [oreeeeeiineeieeeeens G1870*-AB-4 . [Secured Notes Series B ............... 2 i o 38,874,000 |........... 25,264,761
Basket of Long Fixed Rate ABS Bank Cambr idge Housing Societ Senior

57629*HRS .......... Loan or Corporate Bond .......ccoeeeee |1 ceiiiiiiiiiiiiiiiiines o e 28,399,050 |........... 17,966,455 | 10/24/2022 ..... 11/28/2048 ..... CUPTENCY SWAP wvvnvernvernerennnrenene [oeeenerennreinreiienes [rreeereineeieeeeeens G1870*-AA-6 . [Secured Notes Series A ............... 2 e e 28,399,050 |....ccunn.n 17,966, 455
Basket of Long Fixed Rate ABS Bank College of Corpus Christ Senior

57620*HT1 .......... Loan or Corporate Bond .......cccooeee |1 ciiiiiiiiiiiiiiiies o 258,992,600 |......... (38,785,160) ........... (5,426,219)| 10/26/2022 ..... 08/15/2052 ..... CUrrency SWap ......eeeevecvveeeeeninins foeeeennns (45,054,160) |........... (9,308,857) [ G2269#-AA-9 . INotes .........ccceeriiiiuniiiiiiiiinnnnns T [ 6,269,000 [............ 3,882,638
Basket of Long Fixed Rate ABS Bank The Master, The Fellows Senior

57620%HT1 .......... Loan or Corporate Bond ......cccccoee |1 ciiiiiiiiiiiiiiiiiin | [, 18,054,720 |........... 10,900,679 |10/26/2022 ..... 08/15/2052 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G58798-AA-6 . Notes ..........ccoceiiiiiiiiiiiiiiiiinns L U R 18,054,720 |........... 10,900,679
Basket of Long Fixed Rate ABS Bank Network Homes Ltd Senior Secured

57620%HT1 .......... Loan or Corporate Bond .......ccccoee |1 ciiiiiiiiiiiiiiiiiis | [ 62,360,000 |........... 33,957,264 |10/26/2022 ..... 08/15/2052 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G6428#-AM-2 . Note ........occciiiiiiiiiiiiiiies L U R 62,360,000 |[........... 33,957,264
Basket of Long Fixed Rate ABS Bank Duchy of Lancaster Senior Note

57620%HT1 .......... Loan or Corporate Bond .......ccccoeee |1 ciiiiiiiiiiiiiiiiis | [ 12,174,000 |............ 6,990,357 (10/26/2022 ..... 08/15/2052 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G2034#-AB-1 . [Series A ....cccceeerreiiiuiiiiiniiiinnnns 2 e [ 12,174,000 |.......c.... 6,990,357

LORD MAYOR & CITIZENS CITY

Basket of Long Fixed Rate ABS Bank WESTMINSTER GBP TERM LN ISSUED AUG

57629%HT1 .......... Loan or Corporate Bond .......ccccooee |1 ooiiiiiiiiiiiiiiii e [ 181,230,000 |........... 90,066,543 | 10/26/2022 ..... 08/15/2052 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G5649*-AA-7 . 2019 ..eeeeiiiiiiiieeeeeieeeeeee [T [ 181,230,000 |........... 90,066,543
Basket of Long Fixed Rate ABS Bank

57629*HS3 .. Loan or Corporate Bond ... .. (15,716,500) |......... (17,478,477)( 10/26/2022 ..... 10/12/2033 ..... Currency Swap G7996#-AE-0 . | Segro plc Senior Note Series B .... [1. ... 17,825,500 ... 15,972,363
Basket of Long Fixed Rate Capital Investors Europe PBI

57629%HS3 .......... Loan or Corporate Bond ........cccoeee |1 ooiiiiiiiiiiiii e [ 153,657,000 |.......... 120,830,397 | 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 |.......... 120,830,397
Basket of Long Fixed Rate ABS Bank Aroundtown SA Senior Unsecured

57629%HS3 .......... Loan or Corporate Bond .......ccccoo |1 oiiiiiiiiiiiii i i [ 88,292,250 |........... 72,311,665 (10/26/2022 ..... 10/12/2033 ..... CUPTENCY SWAD -.vveveeeeiiinreeeeeine fereeiiiiie e e eeiiiees foreeee e LO269F-AH-2 . [Notes .......ooecueereeriiiiiiiieeiis 2 e e 88,292,250 |........... 72,311,665
Basket of Long Fixed Rate ABS Bank London School Of Economi Senior

57629*HU8 .......... Loan or Corporate Bond .......ccococee |1 ooiiiiiiiiiiiiiieee s 104,286,000 |........... 19,473,000 |........... 16,348,683 | 10/27/2022 ..... 11/27/2043 ..... CUPTeNCY SWap .....ceeeeeecueeeeeerenis foereennns (16,325,400) |........... (6,562,381) [ G5560*-AB-0 . [Note Ser .........cccoeerriiueieerriiunns T e [ 35,798,400 |........... 22,911,064
Basket of Long Fixed Rate ABS Bank Canal & River Trust Senior Note Ser

57629*HU8 .......... Loan or Corporate Bond .......ccccocee |1 ooiiiiiiiiiiiiiiini i [ 10,407,750 |............ 6,462,009 (10/27/2022 ..... 11/27/2043 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G18198-AA-8 . |oeerreeieeiiciiiei e T e [ 10,407,750 |-..eeveennns 6,462,009
Basket of Long Fixed Rate ABS Bank University of Stirling Senior Note

57629*HU8 .......... Loan or Corporate Bond .......ccccocee |1 oiiiiiiiiiiii i e [ 28,088,000 |........... 18,338,335 (10/27/2022 ..... 11/27/2043 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G9302%-AD-1 . [SBr ..eeeeeieiiiiiiiee e T e [ 28,088,000 |........... 18,338,335
Basket of Long Fixed Rate ABS Bank Heathrow Funding Limited Senior

57629*HU8 ... Loan or Corporate Bond ... ..54,369,150 |........... 33,989,981 [10/27/2022 ..... 11/27/2043 ..... Currency Swap G4E1JX-AY-7 . [Secured Notes Class A ... R 7 ...54,369,150 ...33,989,981
Long Fixed Rate ABS Bank Loan or Brussels Airport Company Senior

57629*HV6 .......... Corporate Bond ......cceeeveiiiiiiinns |2 coiiiiiiiiiecieieeeees oo 61,752,000 |........... 57,852,200 |........... 42,006,263 | 10/27/2022 ..... 02/22/2050 ..... CUPTENCY SWap ....eeeeereecuveereeerais feeeeeiinns (9,088,200)........... (6,149,292) | B1401#-AE-7 . [Secured Notes ...........ccccoeeriiunnns T e [ 66,910,400 |........... 48,155,555
Basket of Long Fixed Rate ABS Bank Kingspan Securities 2017 Gtd Senior

57629*HN4 ... Loan or Corporate Bond ... ....192,767,520 |......... (17,425,760)(......... (18,164, 134) [ 10/27/2022 ..... 12/19/2028 ..... Currency Swap (27,929,734) [ G5264#-AW-9 . Note .. . ...10,917,280 ....9,765,600
Basket of Long Fixed Rate Koole Terminals Subho

57629*Hi4 .......... Loan or Corporate Bond ........ccccoee |2 coiiiiiiiiiiiiiiiiiiccciis e [ 31,559,600 |........... 28,907,168 (10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e NS0BAB-AB-7 . [SECUIed .....eeeerruerieeeeiiiiiieeeeees [ 2 eiiieeieiiieiee e feeeeeeeee 31,559,600 |........... 28,907, 168
Basket of Long Fixed Rate ABS Bank

57629%HN4 ... Loan or Corporate Bond ... ..29,205,000 |...........28,111,740 [10/27/2022 ..... 12/19/2028 ..... Currency Swap F4832#-AA-4 . | Groupe Holder S.A.S. Bank Loan .... |2 ... ...29,205,000 ...28,111,740
Basket of Long Fixed Rate Sodiaal International S. Senior

57629*Hi4 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiieiiis i [ 97,344,300 |........... 90,070,968 (10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e F8494#-AB-2 . |Unsecured Notes .............cccoeeens 2 e e 97,344,300 |........... 90,070,968
Basket of Long Fixed Rate ABS Bank

57629*Hi4 .......... Loan or Corporate Bond ........cccccee |2 coiiiiiiiiiiiiiiiiieieiiis e [ 31,900,400 |........... 30,569,294 |10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e N5946*-AB-7 . |NSI N V EURO LN FAC ........ccceuueees 2 e e 31,900,400 |........... 30,569,294
Basket of Long Fixed Rate ABS Bank Johnson Matthey PLC Senior Note

57629*Hi4 .......... Loan or Corporate Bond ........cccccee |2 coiiiiiiiiiiiiiiiineeiiis e [ 15,790,400 |........... 15,151,874 | 10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeien fereeiieie e eeiieees foeeeee e 479142-E%-8 . [Series C ...coeeveerriiiiniieeiiiiiieeas 2 e e 15,790,400 |........... 15,151,874
Basket of Long Fixed Rate ABS Bank Corbion N.V. Senior Subordinated

57629*HN4 .......... Loan or Corporate Bond .......cccccco. |2 coiiiiiiiiiiiiiiiiiiiiieiiiiis | feeeeiies 26,807,070 |........... 25,921,469 |10/27/2022 ..... 12/19/2028 ..... CUPTENCY SWAP ...eveeeriiiiiinreeriiiie |oeeiiiiiiiesssiiiiiies foreieiiiiiiiiee s N23198-AD-7 . IDebt ..eeeeeiiiiiiiiiiiiiiiiiiee s 2 e o 26,807,070 |........... 25,921,469
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Basket of Long Fixed Rate ABS Bank Cadogan Estates Ltd Gtd Senior Note

57620%HX2 ... Loan or Corporate Bond ... ... 180,193,700 |..........(15,059,980) ... .(16,252,357)| 10/27/2022 ..... 09/12/2030 ..... Currency Swap ... (28,026,640)|.. (26,638,591) | G1744#-AT-5 . .. ... 12,966,660 ... 10,386,234
Basket of Long Fixed Rate Knowsley Housing

57620%HX2 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiiccciiins | [ 28,214,560 |........... 22,476,784 | 10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G5304*-AA-3 . [SecUred ........covviurierriiiiiiniiiieens [2 i [ 28,214,560 |........... 22,476,784
Basket of Long Fixed Rate ABS Bank RIT Capital Partners plc Senior

57620%HX2 ... Loan or Corporate Bond ... ..94,463,140 |........... 77,092,960 [10/27/2022 ..... 09/12/2030 ..... Currency Swap G7496*-AC-3 . |Note Ser .. ... 94,463,140 ...77,092,960
Basket of Long Fixed Rate University o

57620%HX2 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiiinciiins | [ 23,391,280 |......ecenn 19,240,030 (10/27/2022 ..... 09/12/2030 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, G9302#-AC-9 . [SecUred .........coecurverrreiiinnennnens [T e 23,391,280 |........... 19,240,030
Basket of Long Fixed Rate ABS Bank

57620%HX2 ... Loan or Corporate Bond ... ...7,404,630 |............ 6,354,526 [10/27/2022 ..... 09/12/2030 ..... Currency Swap G7737#-AC-8 . | SGN MidCo Limited Gtd Senior Secu .... 7,404,630 ... 6,354,526
Basket of Long Fixed Rat Great Portland Estates Senior Note

57620%HX2 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 10,650,400 |............ 9,552,863 | 10/27/2022 ..... 09/12/2030 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G26858-AH-2 . [SEr ..uvveiiieiiiiiiiie e [ 2 e [ 10,650,400 |....eveennnn 9,552,863
Basket of Long Fixed Rate ABS Bank Wireless Infrastructure Senior

57620%HX2 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 50,597,740 |.....oeeeen 48,813,576 (10/27/2022 ..... 09/12/2030 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G9720#-AA-7 . [Secured Notes .........ccccoevvviuneennns [ 2 oviiiiiiiiiiii e 50,597,740 |........... 48,813,576
Basket of Long Fixed Rate ABS Bank University of Edinburgh Senior Note

57629*HY0 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiineciins o 332,850,600 |.......... (14,933,035)|............ 5,583,158 (10/28/2022 ..... 10/26/2041 ... CUrrency SWap .....eeeeeevveeeeeeiicnns foeeeinnns (46,478,880)|......... (16,163,882) [ G93028-AB-3 . [Ser .....eevvieurveeeeeniirinnnneeiiinens | 1 | 31,545,845 |........... 21,747,040
Basket of Long Fixed Rate ABS Bank

57629*HY0 .......... Loan or Corporate Bond .......ccccceee |2 coiiiiiiiiiiiiiiiiiiiicccins | [ 31,538,316 |........... 21,090,045 | 10/28/2022 ..... 10/26/2041 ... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G1128%-AC-2 . | BIRMINGHAM ARPT FIN PLC SR NT ..... [2 weeevriiiiiiiiiieiiiiiiieeen foeeeis 31,538,316 |........... 21,090,045
Basket of Long Fixed Rate ABS Bank Scottish Oriental Smaller Senior

57629*HY0 .......... Loan or Corporate Bond .......ccoeeeee |2 coviveiiiiiiiiiiiieiiieiins e e 41,280,000 |........... 26,072,971 | 10/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvvvernvernnrennnrenene [rerrnerennrenneeiienes [rreeereenreneeeaeens G7896*-AA-3 . [Unsecured Notes .......ccevvvevvvennne [ 1 oo o 41,280,000 |........... 26,072,971
Basket of Long Fixed Rate ABS Bank Tottenham Hotspur Stadiu Gtd Senior

57629*HY0 .......... Loan or Corporate Bond .......cceeees [ 2 coviiviiiiiiiiiiineiieiins e o 13,549,440 |............ 8,061,388 | 10/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G9000#-AG-5 . [Secured Note Series C ....oeevuveennns [ 2 ceiiiiiiiiiiiiiiiiiiinins o 13,549,440 |............ 8,061,388
Basket of Long Fixed Rate ABS Bank Bazalgette Tunnel Limite Senior

57629*HY0 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiinciins | [ 98,505,400 |........... 58,008,765 (10/28/2022 ..... 10/26/2041 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G0892#-AB-6 . [Secured Notes ..........cccoevvcuveennns [2 eviiiiiiiiiiiinie [ 98,505,400 |........... 58,008,765
Basket of Long Fixed Rate ABS Bank UK Power Networks Servic Senior

57629*HY0 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiiinciis [ e 137,600,000 |........... 86,012,983 (10/28/2022 ..... 10/26/2041 ... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G91608-AB-4 . |Unsecured Notes ..........cccvveviens [2 weiiiiiiiiiiiiniiiiiiee [ 137,600,000 |........... 86,012,983
Basket of Long Fixed Rate ABS Bank

57629*HY0 .......... Loan or Corporate Bond .......ccoeeee [ 2 coviieiiiiiiiiiiiiciineeins o foeeiiis 44,667,000 |........... 33,976,889 [10/28/2022 ..... 10/26/2041 ..... CUPTENCY SWAP wvvvvernvernnrennnrenene [rerrnerennrenneeiienes [rreeereenreneeeaeens G2493#-AA-7 . |Crail Meters Limited - Term Loan . [2 .eeevvervnviinniiiiiiiiiniinns Joveeeinns 44,667,000 |........... 33,976,889
Basket of Long Fixed Rate ABS Bank Dyson Finance Limited Gtd Senior

57629%JA0 .......... Loan or Corporate Bond .......cccccces |2 coviiiiiiiiiiiiiiiiineciins o 294,033,600 |.......... (24,776,490) |.......... (24,193,597)  10/27/2022 ... 06/27/2029 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (39,116,970) [.......... (38,563,487) | G294AB-AH-2 . [Note ......ecoverviunenineniiiniiiinennnns [ 1o o 14,340,480 |........... 14,369,890
Basket of Long Fixed Rate ABS Bank Brussels Airport Company Senior

57629%JA0 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinnciiins | [ 17,823,520 |........... 17,822,176 | 10/27/2022 ..... 06/27/2029 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, B1401#-AB-3 . [Secured .........ccccvverrreviiniennnens [T o e 17,823,520 |........... 17,822,176
Basket of Long Fixed Rate ABS Bank Jones Lang LaSalle Finan Gtd Senior

57629%JA0 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 26,068,040 |........... 25,470,673 | 10/27/2022 ..... 06/27/2029 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 48021P-A8-7 . Note ...eoeeiiiiiiiiiiiiiiiiiiieceiiiiees [ 2 i [ 26,068,040 |........... 25,470,673
Basket of Long Fixed Rate ABS Bank

57629%JA0 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiiinciins | [ 45,832,540 |........... 44,133,248 |10/27/2022 ..... 06/27/2029 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, N9146#-AE-7 . | Van Oord NV - EUR Term Loan ........ [2 eovrriiiininnnniiiiiinnens foeeeins 45,832,540 |........... 44,133,248
Basket of Long Fixed Rate ABS Bank

57629%JA0 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiccciiins foeiiiieeeeeiiieeeee [ 135,240,840 |.......... 133,692,705 | 10/27/2022 ..... 06/27/2029 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, F2977#-AA-3 . |Elis S.A. Senior Note Series A ... |2 coccoorviiiiiiiniiiiiinnnnn foeeeennns 135,240,840 |.......... 133,692,705
Basket of Long Fixed Rate ABS Bank

57629*JA0 .......... Loan or Corporate Bond .......ccoceee |2 coviieiiiiiiiiiiiiieiieiins e e 67,994,280 |........... 64,835,706 | 10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns F85688-AF-6 . | Sonepar S.A. Senior Note Series C [ 1 covveeeiiriiiiiniiiiiiiiinns Joeeennns 67,994,280 |........... 64,835,706
Basket of Long Fixed Rate ABS Bank Bidcorp Foodservice Inte Senior

57629%JA0 .......... Loan or Corporate Bond .......cceeees [ 2 coviiviiiiiiiiiiineiieiins e o 18,856,400 |........... 18,393,896 |10/27/2022 ..... 06/27/2029 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1267*-AB-5 . [Unsecured Notes .......ccevvvevuvvennne [ 2 ceiiiiiiiiiiiins e 18,856,400 |........... 18,393,8%
Basket of Long Fixed Rate ABS Bank Knowsley Housing Trust Senior

57620*HZ7 .......... Loan or Corporate Bond ......ccccooeee |1 ciiiiiiiiiiiiiiiiis o 174,033,900 |........... 10,317,960 |........... 13,130,536 | 10/28/2022 ..... 12/02/2040 ..... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (24,643,560) |........... (9,735,329) | G5304%-AC-9 . [Secured .........oovviiiiiiiiiiiiiiiins [ 2 i [ 34,961,520 |........... 22,865,865
Basket of Long Fixed Rate ABS Bank King's College, London Senior Note

57620*HZ7 .......... Loan or Corporate Bond ......cccccoee |1 ciiiiiiiiiiiiiiiin e [ 67,868,420 |........... 40,658,157 (10/28/2022 ..... 12/02/2040 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G5258#-AB-3 . [SEr ...cevvviiiiiiiiiiiie e [T e 67,868,420 |........... 40,658, 157
Basket of Long Fixed Rate ABS Bank

57629%HZ7 ... Loan or Corporate Bond ... ..15,446,000 |............ 9,905,488 (10/28/2022 ..... 12/02/2040 ..... Currency Swap G7228#-AB-6 . ... 15,446,000 ....9,905,488
Basket of Long Fixed Rate Oxford Brookes Universi

57620*HZ7 .......... Loan or Corporate Bond ......cccccoee |1 ciiiiiiiiiiiiiiiiiin | [, 20,606, 160 |........... 13,947,942 | 10/28/2022 ..... 12/02/2040 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G68538-AC-0 . Note Ser ........ccoveevvriiiiiiiiinnnnnns [2 i e 20,606,160 |........... 13,047,942
Basket of Long Fixed Rate ABS Bank Tottenham Hotspur Limite Senior

57629*HZ7 ... Loan or Corporate Bond ... .. 12,503,000 |... ....8,571,930 (10/28/2022 ..... 12/02/2040 ..... Currency Swap (9000#-AB-6 . [Secured Note Series B ... - ... 12,503,000 ....8,571,930
Basket of Long Fixed Rate Scottish Mortgage Invest Senior

57629*HZ7 .......... Loan or Corporate Bond .......ccoeeeee |1 ceiiiiiiiiiiiiiiiiines oo e 65,110,000 |........... 43,283,027 [10/28/2022 ..... 12/02/2040 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G7895*-AH-9 . [Unsecured Notes ........ceovvevuveennee [T oo o 65,110,000 |........... 43,283,027
Basket of Long Fixed Rate ABS Bank Plymouth Community Homes Senior

57629*JB8 ... Loan or Corporate Bond ... ..1,340,043 |............ 9,391,823 | 10/28/2022 ..... 09/27/2042 ..... Currency Swap G7137#-AC-4 . [Secured . ...21,512,234 ... 15,924,935
Basket of Long Fixed Rat University o

57629*JB8 .......... Loan or Corporate Bond .......ccccooee |1 ciiiiiiiiiiiiiiiiiis e [ 51,097,200 |........... 32,991,931 |10/28/2022 ..... 09/27/2042 ..... CUPTeNCY SWap ..vveeveeeecueeeeeenniins fooriiiininneeiiiiienes foeiiiiiiiiis G9303#-AC-8 . [Ser .ovvreiiiiiiiiiiiee e [T e 51,097,200 |........... 32,991,931
Basket of Long Fixed Rate ABS Bank University of Birmingham Senior

57629*JB8 .......... Loan or Corporate Bond ......ocooeeee |1 oiiiiiiiiiiiiniiiiiiiiiiin i o, 30,911,400 |........... 20,124,145 | 10/28/2022 ... 09/27/2042 ..... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians G9304*-AA-5 . JUnsecure .......ooooeeeeeiiiiiiiinnnes [T o, 30,911,400 |........... 20,124,145
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Basket of Long Fixed Rate ABS Bank University of Keele Senior Note Ser

57629*JB8 ... Loan or Corporate Bond ... ..27,535,600 |...........19,008,274 (10/28/2022 ..... 09/27/2042 ..... Currency Swap G9306#-AB-7 . ...27,535,600 ...19,008,274
Basket of Long Fixed Rate

57629*JB8 .......... Loan or Corporate Bond .......ccoeeeee |1 ceiiiiiiiiiiiiiiiines o e 17,827,810 |...ccenneee 11,630,594 |(10/28/2022 ..... 09/27/2042 ..... CUPTENCY SWAP wvvvvernvernnrennnrenene [rerrnerennrenneeiienes [rreeereenreneeeaeens (82798-AB-4 . [Secured Note Series 2 .....cevvveenns [ 2 coiiiiiiiiiiiiiiins e 17,827,810 |ouveennnee 11,630, 5%
Basket of Long Fixed Rate ABS Bank Last Mile Infrastructure Senior

57629*JB8 ... Loan or Corporate Bond ... ..13,177,000 |............ 8,936,652 [10/28/2022 ..... 09/27/2042 ..... Currency Swap 65383*-AD-1 . [Secured Notes .. . ...13,177,000 .... 8,936,652
Basket of Long Fixed Rate Howard De Walden Estates Senior

57629*JD4 .......... Loan or Corporate Bond .......ccccoeee |1 eeiiiiiiiiiiiiiiii s 111,515,400 |........... (4,669,020 .......c0veeenn 321,137 | 10/31/2022 ..... 06/28/2039 ..... CUrrency SWap .....oeeeeevveeeeeeincnns foeeiinnns (16,120,620) |........... (8,569,229) | G4622#-AP-4 . [Unsecured Notes Series B ............ |1 ooiiiiiiiiiiiiiiiiiiiiis fooiinenns 11,451,600 |......oc... 8,890, 366
Basket of Long Fixed Rate ABS Bank Bromford Housing Group L Senior

57629*JD4 .. Loan or Corporate Bond ... ..53,963,760 |...........40,121,437 (10/31/2022 ..... 06/28/2039 ..... Currency Swap G1608#-AA-1 . [Secured Notes .. ...53,963,760 ...40,121,437
Basket of Long Fixed Rat Metropolitan Housing

57629*JD4 .......... Loan or Corporate Bond ......cccccoeee |1 ciiiiiiiiiiiiiiiis | [ 58,445,580 |........... 43,282,783 | 10/31/2022 ..... 06/28/2039 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G6043#-AF-2 . [Secured Notes .........cccoovvvvcveennns [T oo e 58,445,580 |........... 43,282,783
Basket of Long Fixed Rate ABS Bank Transmission Finance DAC Senior

57629%JC6 .......... Loan or Corporate Bond .......ccccceee |2 coviiiiiiiiiniiiiiiiiecceis [ 111,620,250 |........... 43,635,690 |........... 38,170,199 (10/31/2022 ..... 03/31/2034 ..... CUrrency SWap .....eeeevvvveeeeeeincnns foeeiinnns (16,180,740) [......... (16,118,157) [ GI00BA-AD-8 . [Secured ..........ccccuveereeviivnennnnns [2 civviiiiiiiiiiiieciiiieeeen o, 59,816,430 |........... 54,288,356
Basket of Long Fixed Rate ABS Bank Molkerei Alois Muller GM Senior

57629%JC6 .......... Loan or Corporate Bond .......ccccceee |2 coiiiiiiiiiiiiiiiiiicicciis | feieiii, 9,293,880 |............ 7,513,081 | 10/31/2022 ..... 03/31/2034 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, D5472#-A0-3 . Note Series M ........ocoovveerriiiiiins [ 2 cviiiniiiiiiiii e 9,293,880 |............ 7,513,081
Basket of Long Fixed Rate ABS Bank Rheinkalk Holding GmbH Senior Note

57629%JC6 .......... Loan or Corporate Bond .......ccccceee |2 coiiiiiiiiiiiiiiiiiiiicccins | [ 55,785,000 |........... 49,947,145 10/31/2022 ..... 03/31/2034 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, D70028-AB-3 . [Series A=2034 ..........cccceiiiiiiiins [ 2 i [ 55,785,000 |........... 49,947,145
Basket of Long Fixed Rate ABS Bank Knowsley Housing Trust Senior

57620%JE2 .......... Loan or Corporate Bond .......ccccccee |2 coviiiiiiiiiiiiiiiineciins o 166,457,590 |............ 3,986,852 |............ 5,803,923 | 10/31/2022 ..... 12/02/2035 ..... CUrrency SWap ......eeeevecvveeeeeninins foeeeennns (24,227,708) |.......... (14,537,388) | G5304%-AB-1 . [Secured .........ooevvvvuriereeniiiiinns [ 2 coiiiiiiicnciiieeeee e [ 28,214,560 |........... 20,341,311
Basket of Long Fixed Rate ABS Bank Bankers Investment Trust Senior

57620%JE2 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 68,145,828 |........... 49,827,624 | 10/31/2022 ..... 12/02/2035 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, GO746%-AA-0 . Note ....oeovviiuiiiiiiriiiiiiiieeeiiens [T e 68,145,828 |........... 49,827,624
Basket of Long Fixed Rate ABS Bank PRES & SCHOLARS ST MARY MAGDALEN SR

57620%JE2 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiinciins | [ 15,446,000 |........... 10,927,529 (10/31/2022 ..... 12/02/2035 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G7228#-AA-8 . NT SER A .evvvveeeeiiiiiiecciiiieeenes [ 1 e 15,446,000 |........... 10,927,529
Basket of Long Fixed Rate ABS Bank Oxford Brookes Universit Senior

57620%JE2 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinnciiins | [ 20,606, 160 |........... 15,198,635 (10/31/2022 ..... 12/02/2035 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G68538-AB-2 . Note Ser .........ccccevviiiiiiiiiiiiiinns [2 i [ 20,606,160 |........... 15,198,635
Basket of Long Fixed Rate ABS Bank Tottenham Hotspur Limite Senior

57629%JE2 .......... Loan or Corporate Bond .......cccoeeee [2 coviiiiiiiiiiiiiiiiiiins oo e 6,251,500 |............ 4,974,672 (10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP wvvvvernvernnrennnrenene [rerrnerennrenneeiienes [rreeereenreneeeaeens (9000#-AA-8 . [Secured Note Series A ....cceovvevnee [2 ceviiiiiiiiiiiiiiiiins oo 6,251,500 |.......ens 4,974,672
Basket of Long Fixed Rate ABS Bank ESPUG Finance Limited Senior

57620%JE2 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 33,067,020 |........... 25,880,673 (10/31/2022 ..... 12/02/2035 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G31228-AD-0 . [Secured Notes .........ccccovvvvuveennns [2 eviiiiiiiiiiiniiie [ 33,067,020 |........... 25,880,673
Basket of Long Fixed Rate ABS Bank Great Portland Estates P Senior

57629%JE2 .......... Loan or Corporate Bond .......ccoceee |2 coviieiiiiiiiiiiiiieiieiins e e 33,792,200 |........... 26,120,728 |10/31/2022 ..... 12/02/2035 ..... CUPTENCY SWAP wvvvvernrernnrennnrennnne [oerenerenerenneeiienes [oreeeeeiineeieeeeens 626858-AL-3 . [Unsecured Notes ........ceovvevuvvennne [ 2 coiiiiiiiiiins e 33,792,200 |...cevnnnen 26,120,728
Basket of Long Fixed Rate ABS Bank AVI Global Trust PLC - Senior Note

57620%JF9 .......... Loan or Corporate Bond .......ccccoee |1 ciiiiiiiiiiiiiiiiiis e 168,429,200 |............ 7,584,440 |........... 11,121,470 | 11/01/2022 ..... 12/14/2036 ..... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (24,681,580)|......... (14,980,400) [ G15128-AA-8 . [Series A GBP ...........cccvvevrevencn | 1 | 32,266,020 |........... 26,101,870
Basket of Long Fixed Rate ABS Bank University of Stirling Senior Note

57620%JF9 .......... Loan or Corporate Bond .......ccccoee |1 i i [, 23,142,450 |........... 17,939,715 [ 11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G9302%-AB=5 . [Ser ...cevveiiiiiiiiiiiieeiiiiieeeeeen [T [ 23,142,450 |........... 17,939,715
Basket of Long Fixed Rate ABS Bank Howard De Walden Estates Gtd Senior

57620%JF9 .......... Loan or Corporate Bond ......cccccoee |1 ciiiiiiiiiiiiiiiin e [ 21,107,200 |........... 16,310,240 | 11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G4622#-AM=1 . Note ..eeevrriiiiiiinniiiiiiiieeeiieens [T e 21,107,200 |........... 16,310,240
Basket of Long Fixed Rate ABS Bank Heriot Watt University Senior

57620%JF9 .......... Loan or Corporate Bond .......ccccooee |1 ciiiiiiiiiiiiiiiiis | [, 34,745,940 |........... 28,176,818 | 11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G4410*-AB-5 . JUnsecure ..........ccccveeeiiiiiiiinnnns [ 2 iiiiiiiiiiiiiiee fe 34,745,940 |........... 28,176,818
Basket of Long Fixed Rate ABS Bank Tottenham Hotspur Stadiu Gtd Senior

57629*JF9 .......... Loan or Corporate Bond .......cccoeeee [ 1 coiiiiiiiiiiiiiiins o e, 6,774,720 |..cuuennnn. 4,622,723 | 11/01/2022 ..... 12/14/2036 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G9000#-AF-7 . [Secured Note Series B ......coevevveee [2 teviiviiiiiiiiiiiiiiiiniiins foereiieens 6,774,720 |............ 4,622,723
Basket of Long Fixed Rate ABS Bank Heathrow Airport Limited Senior

57620%JF9 .......... Loan or Corporate Bond .......ccccooee |1 ciiiiiiiiiiiiiiiiis | [, 61,980,100 |........... 46,113,717 [11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G4378*-AL-3 . [Secured Notes .........ccccoevvviuvvennns [2 oviiiiiiiiiiini [ 61,980,100 |........... 46,113,717
Basket of Long Fixed Rate ABS Bank Hightown Housing Association

57620%JF9 .......... Loan or Corporate Bond ......cccccoee |1 ciiiiiiiiiiiiiiiin e [ 18,607,050 |........... 13,899,636 | 11/01/2022 ..... 12/14/2036 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G4569#-AB-0 . [Limited ....ccuveriiiiiiiiiiiiii [T [ 18,607,050 |........... 13,899,636
Basket of Long Fixed Rate ABS Bank

57629*JG7 ... Loan or Corporate Bond ... ..(5,314,610) ... ... (7,317,726) [ 11/01/2022 ..... 07/14/2032 ..... Currency Swap G1591#-BJ-0 . [Britvic PLC Senior Notes Series 0 ... 17,639,860 ... 15,948, 156
Basket of Long Fixed Rate Molkerei Alois Muller GM Senior

57629%JG7 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 34,682,040 |........... 29,724,033 | 11/01/2022 ..... 07/14/2032 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, D5472#-AP-5 . Note Series L .....oooovvvuvveeneiiiinns [ 2 iieiiiiiiiiiiiie e 34,682,040 |........... 29,724,033
Basket of Long Fixed Rate ABS Bank Ermewa Holding SAS Senior Secured

57629%JG7 ... Loan or Corporate Bond ... ..38,521,000 |........... 35,613,575 [11/01/2022 ..... 07/14/2032 ..... Currency Swap F3152%-AJ-3 . Notes ... ...38,521,000 ...35,613,575
Basket of Long Fixed Rate

57629*JG7 .......... Loan or Corporate Bond .......ccoeeees [ 2 coviieiiiiiiiiiiiineiiiceins e e 32,103,000 |...uueennn 32,458,701 [11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns N7660#-AY-3 . [ SHV Holdings NV Guaranteed Notes . [2 .....ccevvvireiviiinviinnniinns Jovevennnnns 32,103,000 |.........ns 32,458,701
Basket of Long Fixed Rate ABS Bank Johnson Matthey PLC Senior Notes

57629%JG7 ... Loan or Corporate Bond ... ..31,338,000 |...........30,171,797 [11/01/2022 ..... 07/14/2032 ..... Currency Swap 479142-F#-3 . [Sustainability-Linked Series A ..... ...31,338,000 ...30,171,797
Basket of Long Fixed Rat Groupe Holder S.A.S. Senior

57629*JG7 .......... Loan or Corporate Bond .......ccoeeeee |2 covveiiiiiiiiiiiieiineeins fereveinveiiviiees fereviis 15,093,000 |........... 16,042,230 | 11/01/2022 ..... 07/14/2032 ..... CUPTENCY SWAP wvvvvevnvernerennnrennne [reererennreiinreiienes [oreeeeeiinreieeeeeens F4832#-AC-0 . [Unsecured Notes .......ccevvevuvvennne [ 2 coiiiiiiiiiiiins o 15,093,000 |....oeeens 16,042,230
Long Fixed Rate ABS Bank Loan or Bazalgette Tunnel Limite Senior

57629*JH5 .......... Corporate Bond ......cccevvvveiiiiinn |2 ciiiiiiiiiiiiiciiiiiieeeeiis | 106,120,800 |........... 39,669,440 |........... 33,166,384 | 11/01/2022 ..... 10/06/2032 ... Currency SWap ......oooeicceeeiieiiiins |oveeinnns (15,550,920)|......... (13,026, 176) | G0BI2#-AA-8 . [Secured ........ccoeeeriiiiiiniiiiiiiies |2 iiiiiiiiiiiiiesiiiiiieis i |oeeeiiens 55,220,360 |........... 46,192,560
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Long Fixed Rate ABS Bank Loan or ESPUG Finance Limited Gtd Senior

57620%JH5 .......... Corporate Bond ........cceevvieinnnes N R RN 33,182,500 |........... 28,636,249 | 11/01/2022 ..... 10/06/2032 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G31228-AB-4 . [SECU ..eevveeieriiiieeeiiiiiieeeeeiiiens [ 2 i feee 33,182,500 |........... 28,636,249
Long Fixed Rate ABS Bank Loan or Peel Ports PP Finance Lt Senior

57620*JH5 .......... Corporate Bond ........cceevvieinnnns N R RN 12,122,000 |........... 11,457,570 | 11/01/2022 ..... 10/06/2032 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G6970%-AX-4 . [Secured Notes .........ccccoevvvcneennns [2 iiiiiiiiiiiiiniie [ 12,122,000 |........... 11,457,570
Long Fixed Rate ABS Bank Loan or Colombo BidCo Limited Senior

57620*JH5 .......... Corporate Bond ........cceevvreinnnns ) R N 17,812,080 |........... 21,000,651 [11/01/2022 ..... 10/06/2032 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, G2283#-AG-8 . [Secured Notes .........ccccoevvvcuveennns [ 2 eiiiiiiiiiiiii e 17,812,080 |........... 21,000,651
Basket of Long Fixed Rate ABS Bank Lowland Investment Compa Senior

57620%JJ1 .......... Loan or Corporate Bond ............... R RN 185,116,639 |........... (9,210,604) ............. (782,680)| 11/01/2022 ..... 10/06/2037 ..... CUrrency SWap ......eeeevvcvveenneninins foereennns (26,577,574) ... (15,656,997) | G5676#-AA-9 . INote ........oeervviunneineriiinnnnneennns |1 o 17,366,970 |........... 14,874,317
Basket of Long Fixed Rate ABS Bank Quadgas Midco Limited Fixed Rate

57620%JJ1 .......... Loan or Corporate Bond ............... U R 118,372,811 |........... 96,403,483 | 11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G7304#-AD-9 . BUAT ..evvvrrreeiiiiiiereeiiiiieeeeeiiins [ 2 eeieeeeiirieee e [ 118,372,811 |........... 96,403,483
Basket of Long Fixed Rate ABS Bank Plymouth Community Homes Senior

57620%JJ1 .......... Loan or Corporate Bond ............... N R RN 21,512,234 |........... 17,373,644 (11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G7137#-AB-6 . [Secured .........ccccvverreeviinennneens [T o e 21,612,234 |........... 17,373,644
Basket of Long Fixed Rate ABS Bank University of Keele Senior Note Ser

57620%JJ1 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 27,535,600 |........... 20,975,045 | 11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, GI306#-AA-9 . |-eeerrieieeeeiiee e [T [ 27,535,600 |........... 20,975,045
Basket of Long Fixed Rate ABS Bank ESPUG Finance Limited Gtd Senior

57620%JJ1 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiinciins | [ 26,015,080 |........... 20,045,702 | 11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G31228-AC-2 . [SBCU wevvvveeiiririieeeiiiiineeeeeniiiens [ 2 reeeieeeiiiniee e feeeeee 26,015,080 |........... 20,045,702
Basket of Long Fixed Rate ABS Bank Last Mile Infrastructure Senior

57620%JJ1 .......... Loan or Corporate Bond .......ccccceee |2 coiiiiiiiiiiiiiiiiiiiicccins | [ 13,177,000 |............ 9,923,205 | 11/01/2022 ..... 10/06/2037 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, 65383*-AC-3 . [Secured Notes .........ccccoeevvuveennns [2 oviiiiiiiiiiiie e 13,177,000 |....oveeenen 9,923,205
Basket of Long Fixed Rate ABS Bank Lidl Great Britain Ltd Senior Note

57620%JJ1 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 17,649,840 |........... 19,690,395 (11/01/2022 ..... 10/06/2037 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G5348#-AA-7 . [Series | ...occcvveeiiiiiiiiiiiniiiiiiies [ 2 i e 17,649,840 |........... 19,690,395
Basket of Long Fixed Rate ABS Bank University of Glasgow Senior Note

57629*JK8 .......... Loan or Corporate Bond ............... | P 160,260,800 |........... (3,797, 710) | 9,532,509 | 11/02/2022 ..... 11/24/2051 ... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (24,765,040) |........... (2,883,055) [ GI303#-AB-0 . [Ser ...eevvevveunreeineiiiiiinieeeniinens | 1 | 20,967,330 |........... 12,415,564
Basket of Long Fixed Rate ABS Bank Vale of Aylesbury Housin Senior

57629*JK8 .......... Loan or Corporate Bond ............... P A R 75,680,000 |........... 36,920,212 | 11/02/2022 ..... 11/24/2051 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G9312%-AB-3 . [Secured Notes .........cccoevvvvueennns [T oo e 75,680,000 |........... 36,920,212
Basket of Long Fixed Rate ABS Bank

57629% K8 .......... Loan or Corporate Bond ............... T e [ [ 2,647,381 |..........e 1,716,197 | 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvnvernvernerennnrenene [oeeenerennreinreiienes [rreeereineeieeeeeens (6260#-AB-7 . | MORhomes plc Senior Secured Notes [2 ....ccceevviveviiinniinnnvinnns fooveennnenns 2,647,381 |....oneenns 1,716,197
Basket of Long Fixed Rate ABS Bank Magna Housing Limited Senior

57629*JK8 .......... Loan or Corporate Bond ............... P A R 11,946,470 |............ 6,002,440 (11/02/2022 ..... 11/24/2051 ... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G5744#-AA-7 . [Secured Notes .........cccoeevvvcvnennns [T o e 11,946,470 |............ 6,002,440
Basket of Long Fixed Rate ABS Bank MDS Group Investments Ltd Senior

57629* K8 .......... Loan or Corporate Bond ............... T s [ [ 41,834,220 |........... 20,441,176 | 11/02/2022 ..... 11/24/2051 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 65702%-AA-1 . [Unsecured Notes. .....oceeevvevenvennne [ 1 oo o 41,834,220 |........... 20,441,176
Basket of Long Fixed Rate ABS Bank MDS Group Investments Ltd Senior

57629*JK8 .......... Loan or Corporate Bond ............... P A R 32,598,720 |....oveeenn 17,401,680 | 11/02/2022 ..... 11/24/2051 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G5702*-AD-5 . |Note Series D ........coceevvevivcnnnnns [T oo e 32,508,720 |.....eeennn 17,401,680
Basket of Long Fixed Rate ABS Bank Duchy of Lancaster Senior Unsecured

57629%JL6 .......... Loan or Corporate Bond ............... T [ 90,275,000 |........... 22,421,100 |....oveeens 15,020,105 | 11/02/2022 ..... 11/17/2050 ... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (13,768,900) |........... (1,462,246) [ G2034#-AA-3 . INotes .......ccceevrriiiurnninniiiiinnnnns |2 i | 36,190,000 |........... 16,482,351
Basket of Long Fixed Rate ABS Bank Nor thumber land Estates L Senior

57629%JL6 .......... Loan or Corporate Bond ............... T s [ [ 67,304,700 |........... 31,044,176 | 11/02/2022 ..... 11/17/2050 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 666588-AB-9 . [Unsecured Notes .......cceovvevuvvennee [ 1 oo o 67,304,700 |........... 31,044,176
Basket of Long Fixed Rate ABS Bank British Empire Securitie Senior

57620%KL4 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinncciins | 34,573,000 |........... 17,895,500 |........... 14,350,511 [ 11/02/2022 ..... 11/01/2037 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (5,400,500) |........... (5,588,964) [ G15128-AC-4 . [Unsecure .........cccceeeeevinveeneennnes | 1o s 23,296,000 |........... 19,939,475
Basket of Long Fixed Rate ABS Bank Ermewa Holding SAS Senior Secured

57620%KL4 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinnciiins | [ 16,509,000 |........... 13,873,737 | 11/02/2022 ..... 11/01/2037 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, F3152%-AL-8 . Notes .......ccocvveieeriiiiiiiiniiiiins [ 2 i [ 16,509,000 |........... 13,873,737
Basket of Long Fixed Rate ABS Bank TIWAG-Tiroler Wasserkraf Senior

57620% 4 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiieneeins | 47,095,440 |........... 22,881,720 |........... 20,469,838 | 11/02/2022 ..... 12/16/2035 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (7,268,520)........... (7,476,841) | AB6BBA-AC-3 . [Note .......cocevuveviriiiiiniiiniiiiiens [T [ 30,150,240 |........... 27,946,679
Basket of Long Fixed Rate ABS Bank Ermewa Holding SAS Senior Secured

57620% 4 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinnciiins | [ 22,012,000 |........... 19,243,582 | 11/02/2022 ..... 12/16/2035 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, F3152%-AK-0 . Notes ......ooveiuvveinriiiiiiiinniiiiinns [ 2 i [ 22,012,000 |........... 19,243,582
Basket of Long Fixed Rate ABS Bank AVI Global Trust PLC - Senior Note

57620*N2 .......... Loan or Corporate Bond ............... T [ 73,143,945 |........... 18,581,880 |........... 17,291,158 | 11/02/2022 ..... 06/08/2036 ..... Currency Swap G15128-AB-6 . [Series B EUR .......ooovvvvinveennnennns [ 1o e 29,896,230 |........... 28,704,760
Basket of Long Fixed Rate ABS Bank Akiem Holding SAS Green Senior

57629*N2 .. Loan or Corporate Bond ... RO I ..29,253,780 |...........21,340,103 [11/02/2022 ..... 06/08/2036 ..... Currency Swap F1000#-AC-2 . |Notes Series A ... ...29,253,780 ...21,340,103
Basket of Long Fixed Rate Capital Investors Europe

57620*N2 .......... Loan or Corporate Bond ............... P A R 26,950,950 |........... 19,534,587 (11/02/2022 ..... 06/08/2036 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G1847#-AC-8 . |Limited - Series C Senior Note ... [1 .ocooerriiiiiiiininiiiiiinns [ 26,950,950 |........... 19,534,587
Basket of Long Fixed Rate ABS Bank Coventry University Senior Note Ser

57629*KK6 .......... Loan or Corporate Bond .......cccccee |2 coiiiiiiiiiiiiiiiiiiinccins [ 51,868,500 |........... 27,961,268 |........... 21,941,702 | 11/03/2022 ..... 11/14/2034 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (8,172,120)|........... (5,715,153) [ G2479#-AB-3 . |.oeeeeiiiiiiiiiiiiiiiiiii [ 2 36,133,388 |........... 27,656,855
Basket of Long Fixed Rate ABS Bank Howard De Walden Estates Senior

57629*KK6 .......... Loan or Corporate Bond .......ccoeeee [ 2 coviieiiiiiiiiiiiiiciineiins feeeveiiveiiviieees e 12,724,000 |........... 11,163,648 | 11/03/2022 ..... 11/14/2034 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G4622#-AN-9 . [Unsecured Notes Series A ....oveeeee [ 1 coiiiiiiiiiis e 12,724,000 |........n. 11,163,648
Basket of Long Fixed Rate ABS Bank 1887 Company Ltd Senior Secured

57629*KK6 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinnciiins | [ 21,719,200 |........... 19,212,673 [ 11/03/2022 ..... 11/14/2034 ..... CUPTeNCY SWap ..vveeeeeeeeunereeenniins foeriiiininneeiiiiienes o, G6750%-AF-9 . Note Series F ........coocvveeeiiiiins [ 2 eiiiiiiiiiiiiiiee e 21,719,200 |........... 19,212,673
Basket of Long Fixed Rate ABS Bank Howard De Walden Estates Senior

57629*KK6 .......... Loan or Corporate Bond .......ccoeeeee |2 coviieiiiiiiiiiiiiiciineeins e fereviis 10,272,000 |............ 8,770,870 |11/03/2022 ..... 11/14/2034 ..... CUPTENCY SWAP wvvvvernrernnrernnrennee [oerenereninreninreiienes [oreeereenreeeeeeeens 64622#-AS-8 . [Unsecured Notes Series E ....ooeeevee [ 1 coeiiiiiiiiiiins o 10,272,000 [....ceuneen 8,770,870
Basket of Long Fixed Rate ABS Bank Moto Investments Limited Senior

57629*KK6 .......... Loan or Corporate Bond ......cccocees |2 tiiiiiiiiiiiiiiiiiiiiiiiies | e 63,830,740 |........... 52,876,613 [11/03/2022 ..... 11/14/2034 ... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians G6300#-AB-9 . [Secured Notes ..........cccocvivirernes [2 coviiiiiiiiiiiiiiiiiiiiiieinens foeeeis 63,830,740 |........... 52,876,613
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Basket of Long Fixed Rate ABS Bank Peel Ports PP Finance Lt Senior

57629*KK6 .......... Loan or Corporate Bond ............... N R RN 12,122,000 |........... 10,803,669 |11/03/2022 ..... 11/14/2034 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G6970%-AY-2 . [Secured Notes .........ccccoevvvcuveennns [ 2 eiiiiiiiiiiiiiiiie [ 12,122,000 |........... 10,803,669
Basket of Long Fixed Rate ABS Bank

57629*KJ9 .......... Loan or Corporate Bond ............... R RN 278,348,060 |......... (21,908,170) [.......... (22,165,204)| 11/02/2022 ..... 11/30/2031 ... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (43,609,930) .......... (42,597,257) | X2145*-AD-8 . |Elenia Verkko Oyj Gtd Senior Note [2 ........cccoveviiriiiinnnnnns o 21,701,760 |........... 20,432,053
Basket of Long Fixed Rate ABS Bank Americold Realty Trust Senior

57629%KJ9 .......... Loan or Corporate Bond ............... 2 et e e 42,847,000 |...uueeenns 35,612,816 | 11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvvvevnnvernerennnrennee [oeeeereninreiineeiienes [oreenereeineeieeeeeens 03063#-AD-6 . [Unsecured Notes ........ceovvevuvvennne [ 2 coiiiiiiiiiiiins o 42,847,000 |...ounenns 35,612,816
Basket of Long Fixed Rate ABS Bank Molkerei Alois Muller GM Senior

57629%KJ9 .......... Loan or Corporate Bond ............... 2 et e e 24,236,000 |........... 19,989,293 | 11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvevevnvernerennnrennne [reererennreinreiienes [oreeeeeeinneineeaeens D5472#-AL-4 . [Unsecured Notes .......ccevvvevuvvennne [ 2 ceiiiiiiiiiiins o 24,236,000 ... 19,989,293
Basket of Long Fixed Rate ABS Bank Sodiaal International S. Senior

57629*KJ9 .......... Loan or Corporate Bond ............... 2 et e e 38,201,600 |........... 32,346,911 [ 11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns F8494#-AC-0 . [Unsecured Notes .......ceevvevuvvennne [ 2 coiiiiiiiiiiiins o 38,201,600 |........... 32,346,911
Basket of Long Fixed Rate ABS Bank Shurgard Self Storage S. Senior

57629*KJ9 .......... Loan or Corporate Bond ............... 2 et e e 31,760,100 |........... 26,856,948 |11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns L8367#-AG-8 . [Unsecured Notes ........ceovvevuveennne [ 2 coiiiiiiiiiiins e 31,760,100 |........... 26,856,948
Basket of Long Fixed Rate ABS Bank Vilmorin & Cie SA Senior Unsecured

57629*KJ9 .......... Loan or Corporate Bond ............... ) R N 56,590,000 |........... 50,993,826 | 11/02/2022 ..... 11/30/2031 ... (O Ty R FO O N FO768#-AB-9 . Notes ........cccvvviveriiiiiiiiniiiiins [ 2 i [ 56,590,000 |........... 50,993,826
Basket of Long Fixed Rate ABS Bank (2 Developpement Senior Unsecured

57629*KJ9 .......... Loan or Corporate Bond ............... N R RN 90,078,120 |........... 80,054,281 (11/02/2022 ..... 11/30/2031 ... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis F20008-AA-6 . Notes ........cccovveieeiiiiiniiiniiiiinns [ 2 i [ 90,078,120 |........... 80,054,281
Basket of Long Fixed Rate ABS Bank

57629%KJ9 .......... Loan or Corporate Bond ............... 2 et e e 25,700,160 |........... 22,949,152 |11/02/2022 ..... 11/30/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns F9731#-AJ-6 . |Vicat SA Senior Unsecured Notes .. [2 ..coveeeiviiiiiiiiiiiininiinns Joveeennnns 25,700,160 |........... 22,949,152
Basket of Long Fixed Rate ABS Bank

57629*KH3 .......... Loan or Corporate Bond ............... R RN 210,761,250 |............ 6,734,250 |............ 4,815,210 (11/03/2022 ..... 12/22/2031 ... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (32,781,000)|......... (26,726,080) [ G41338-AA-1 . | Grosvenor Limited Senior Note Ser |2 .......ccccvviiiiiiniiinniiiss |oeveinnnns 39,515,250 |........... 31,541,290
Basket of Long Fixed Rate ABS Bank Porterbrook Rail Finance Senior

57629*KH3 .......... Loan or Corporate Bond ............... ) R N 14,241,960 |........... 12,993,809 (11/03/2022 ..... 12/22/2031 ... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G7178%-AD-6 . [Secured .........coccuvverereiiinnennnnns [ 2 iviiiiiiiiiieeecciiieeeen fe 14,241,960 |........... 12,993,809
Basket of Long Fixed Rate ABS Bank Howard De Walden Estates Gtd Senior

57629*KH3 .......... Loan or Corporate Bond ............... N R RN 11,872,800 |........... 10,379,485 [ 11/03/2022 ..... 12/22/2031 ... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G4622#-AL-3 . Note .....oooiviiiiiiiiiiiiiiineniens [T [ 11,872,800 |......c... 10,379,485
Basket of Long Fixed Rate ABS Bank South East Water Limited Gtd Senior

57629*KH3 .......... Loan or Corporate Bond ............... 2 et e e 35,780,290 |........... 32,090,026 |11/03/2022 ..... 12/22/2031 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 682798-AA-6 . [Secured Note Series 1 ....oeevveenne [ 2 ceiiiiiiiiiiiiins o 35,780,290 |...eunennns 32,090,026
Basket of Long Fixed Rate ABS Bank Beacon Finco S.a.r.| Senior Secured

57629*KH3 ... Loan or Corporate Bond ... e 2. ..31,842,500 |...........30,020,346 [11/03/2022 ..... 12/22/2031 ... Currency Swap L0808#-AC-1 . |Note Series B .. ...31,842,500 ...30,020,346
Basket of Long Fixed Rate

57629*KH3 .......... Loan or Corporate Bond ............... 2 et e e 22,260,800 |........... 18,789,365 | 11/03/2022 ..... 12/22/2031 ..... CUPTENCY SWAP wvvnvernvernerennnrenene [oeeenerennreinreiienes [rreeereineeieeeeeens G1151#-AB-0 . [Bellway Plc Senior Note Series B . [2 .ievverriiiiniviiiiiiiiiniiins Joveeennnns 22,260,800 ... 18,789,365
Basket of Long Fixed Rate ABS Bank TP REIT Propco 2 Limited Senior

57629*KH3 ... Loan or Corporate Bond ... e 2. ..60,239,580 |...........49,798,000 [11/03/2022 ..... 12/22/2031 ... Currency Swap (8655#-AA-8 . [Secured Notes .. ...60,239,580 ...49,798,000
Basket of Long Fixed Rate Breedon Group Plc Senior

57629*KH3 .......... Loan or Corporate Bond ............... N R RN 21,671,740 |........... 17,772,497 | 11/03/2022 ..... 12/22/2031 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G1320*-AB-0 . [Series B .....ccceeiiiiiiiiiiiiiiiiiins [ 2 i [ 21,571,740 |........... 17,772,497
Basket of Long Fixed Rate ABS Bank SOUTH STAFFORDSHIRE PLC GBP FAC B

57629*KH3 ... Loan or Corporate Bond ... e 2. ..45,725,123 |........... 38,614,459 [11/03/2022 ..... 12/22/2031 ... Currency Swap G8277@-AF-7 . |LN - ISSUED DEC 2021 .... ...45,725,123 ... 38,614,459
Basket of Long Fixed Rat Mettler-Toledo Internati

57629*KEO .......... Loan or Corporate Bond ............... 2 e [ 274,857,995 [, (240,100) |-..evvvees (3,111,507)| 11/04/2022 ..... 08/19/2030 ..... Currency Swap 502688-B#-1 . Note ....ooovvvivieiiiiiiiiiiiiiciiiiiens [ 2 i [ 42,919,650 |........... 39,817,369
Basket of Long Fixed Rate ABS Bank

57629*KEO .......... Loan or Corporate Bond ............... N R RN 50,700,930 |........... 50,365,007 (11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, X2145%-AC-0 . |Elenia Verkko Oyj Gtd Senior Note |2 ......cccccoviiiiiniiinniiiss foeviinnns 50,700,930 |........... 50,365,007
Basket of Long Fixed Rate ABS Bank Envol Investments Limite Senior

57629*KEO .......... Loan or Corporate Bond ............... N R RN 34,749,000 |........... 33,165,021 | 11/04/2022 ..... 08/19/2030 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G3076%-AE-6 . [Secured Notes ..........cccevvvcveennns [2 oviiiiiiiiiiiinii e 34,749,000 |........... 33,165,021
Basket of Long Fixed Rate ABS Bank

57629*KEO .......... Loan or Corporate Bond ............... 2 et e e 36,998,400 |........... 35,104,993 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAP wvvvvernrernnrennnrennnne [oerenerenerenneeiienes [oreeeeeiineeieeeeens F5900#-AA-8 . |MacqPisto SAS Senior Term Loa ..... [2 weeevvireiviriiiiiiiiiiiiniiins Jovneeinns 36,998,400 |........... 35,104,993
Basket of Long Fixed Rate ABS Bank Irish Residential Proper Senior

57629*KEO .......... Loan or Corporate Bond ............... N R RN 27,855,090 |........... 25,520,037 | 11/04/2022 ..... 08/19/2030 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G49408-AA-4 . [Secured Notes .........cccoeevvvnvinnnns [ 2 iviiiiiiiiiii e 27,855,090 |........... 25,520,037
Basket of Long Fixed Rate ABS Bank FIL Limited Senior Unsecured Notes

57629*KEO .......... |Loan or Corporate Bond ... e 2. ..15,857,060 |........... 15,387,987 [11/04/2022 ..... 08/19/2030 ..... Currency Swap G3301*-AB-9 . |.. ...15,857,060 ... 15,387,987
Basket of Long Fixed Rate Dyson

57629*KEQ .......... Loan or Corporate Bond ............... 2 et e e 47,506,560 |........... 48,785,898 | 11/04/2022 ..... 08/19/2030 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G294A@-AK-5 . [Series A Senior Notes .....cceeevvenn [ 1 coiiiiiiiiis o 47,506,560 |........... 48,785,898
Basket of Long Fixed Rate ABS Bank Safran Group Senior Unsecured Notes

57629*KEO .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinnciiins | [ 56,150,000 |........... 53,609,612 | 11/04/2022 ..... 08/19/2030 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, FTT548-AC-7 . |eeeeeeieeeeeiiiieeeeeiiieeceeeeee [ 1o e 56,150,000 |........... 53,609,612
Basket of Long Fixed Rate ABS Bank DENTSPLY Sirona Inc. Senior Note

57620%KF7 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiieecceis | 144,418,111 [......... (16,772,095) [.......... (16,383,333)| 11/04/2022 ..... 12/07/2029 ..... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (22,626,577)|....vveen (22,032,840) | 24906P-C#-4 . [Ser ..eeeviiuriiieeiiiiiiiiieciiiiiieees |2 e [ 5,854,482 |............ 5,649,507
Basket of Long Fixed Rate ABS Bank Sirona Dental Services G Senior

57620%KF7 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinnciiins | [ 17,563,446 |........... 16,851,655 | 11/04/2022 ..... 12/07/2029 ..... CUPTeNCY SWap ..vveeeeeeeeunereeenniins foeriiiininneeiiiiienes o, D8286#-AD-2 . Note Ser .........coceeviiiiiiiiiinnninns [2 i [ 17,563,446 |........... 16,851,655
Basket of Long Fixed Rate ABS Bank

57629*KF7 .......... Loan or Corporate Bond .......ccoeeeee |2 coviieiiiiiiiiiiiiiciineeins e fereviis 64,579,647 |........... 58,625,026 |11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAP wvvvvernrernnrernnrennee [oerenereninreninreiienes [oreeereenreeeeeeeens B95508-AB-7 . |Umicore SA Senior Note Ser ......... [2 ceeevviiiiiiiiiiiiiiiiiiiins o 64,579,647 |........... 58,625,026
Basket of Long Fixed Rate ABS Bank Laurent-Perrier Group Senior

57629*KF7 .......... Loan or Corporate Bond ......cccocees |2 tiiiiiiiiiiiiiiiiiiiiiiiies | e 13,280,890 |........... 12,564,548 | 11/04/2022 ..... 12/07/2029 ..... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians F5662#-AA-6 . JUnsecure .........ccoeeerriiiiiiiininns [ ciiiiiiiiiiiiiiie i [, 13,280,890 |........... 12,564,548
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Basket of Long Fixed Rate ABS Bank

57629*KF7 .......... Loan or Corporate Bond ............... 2 et e e 38,300,500 |...uueeennn 37,281,533 [ 11/04/2022 ..... 12/07/2029 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns B95508-AD-3 . [Umicore SA Senior Note Series B ... [2 .icvvereiviriiiiiiiiiiiiniinns Joveeeinnns 38,300,500 ..o 37,281,533
Basket of Long Fixed Rate ABS Bank Akiem Holding SAS Senior Secured

57620%KF7 .......... Loan or Corporate Bond ............... N R RN 19,855,700 |........... 19,226,489 (11/04/2022 ..... 12/07/2029 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, F1000#-AB-4 . [Notes (Bullet) ........cccccvverrennns 2 e [ 19,855,700 |........... 19,226,489
Basket of Long Fixed Rate ABS Bank Electrocomponents plc Senior Notes

57620%KF7 .......... Loan or Corporate Bond ............... 2 s [ [ 5,696,230 |..cvvnnnn 5,437,777 (11/04/2022 ..... 12/07/2029 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, 285205-B#-7 . [Series C ...ccceveriiiiiiiiiiiiiiiianns 2 e [ 5,596,230 |.....ceeeees 5,437,717
Basket of Long Fixed Rate ABS Bank Lineage Treasury Europe Senior

57629*KG5 .......... Loan or Corporate Bond ............... U RN 181,392,270 |.......... 112,665,272 |........... 89,940,913 | 11/04/2022 ..... 12/11/2031 ... CUrrency SWap ......eeeevvcvveenneninins foereennns (28,525,768) |.......... (27,777,299) | N52698-AB-4 . [Unsecured Notes Series D ............ 2 e [ 141,191,040 |......... 117,718,212

Futbol Club Barcelona Senior

Basket of Long Fixed Rate ABS Bank Secured Note Series B1 (Amortizing)

57629*KG5 .......... Loan or Corporate Bond ............... 2 e [ [ 22,609,967 |........... 20,752,632 | 11/04/2022 ..... 12/11/2031 ... CUPTENCY SWAP -.vveeeeeeiienreeeeeine fereeiiiiie e eeiieees foeeeee e EB444E-AF-1 . oo 2 e e 22,609,967 |........... 20,752,632
Basket of Long Fixed Rate ABS Bank Futbol Club Barcelona Senior

57629*KG5 .......... Loan or Corporate Bond ............... 2 e [ [ 33,828,001 |........... 29,106, 142 | 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 33,828,001 |........... 29,106, 142
Basket of Long Fixed Rate ABS Bank ERMEWA HLDG SECD SR INITIAL PP NTS

57629*KG5 .......... Loan or Corporate Bond ............... 2 e [ [ 70,271,100 |........... 63,638,757 [11/04/2022 ..... 12/11/2031 ... CUPTENCY SWAD -.veeeeeeeeiiinreeeeeiee foereeiiiiie e eeiieees foreeee e F3152%-AG-9 . [2019-2 ...oiiiiiiiiiiiiee s 2 e e 70,271,100 |........... 63,638,757
Basket of Long Fixed Rate ABS Bank University of Edinburgh Senior Note

57629%KD2 .......... Loan or Corporate Bond ............... 2 e [ 58,747,500 |............ 3,072,830 |............ 4,342,665 | 11/07/2022 ..... 04/05/2046 ..... CUPTenCy SWap .....ccceeecevemeeerenins foereinnns (10,836,000)|........... (4,456,206) [ GI3028-AC-1 . [Ser ...eeverrveuuieeeeereiiiiieeeeeeiiens | 1 s 13,908,830 |............ 8,798,871
Basket of Long Fixed Rate ABS Bank Gibraltar Capital Assets Senior

57629%KD2 .......... Loan or Corporate Bond ............... 2 e [ [ 60,621,920 |........... 39,263,262 | 11/07/2022 ..... 04/05/2046 ..... CUPTENCY SWAP -.vveeeeeeiienreeeeeine fereeiiiiie e eeiieees foeeeee e X3204#-AB-4 . [SecUred ........ccoecuveereriiiiiiiiieeens [ 2 i [ 60,621,920 |........... 39,263,262
Basket of Long Fixed Rate ABS Bank Argiva PP Financing PLC Guaranteed

57629*KA8 .......... Loan or Corporate Bond ............... 2 e [ 149,261,412 [ (3,873,085)........... (6,856,828)| 11/07/2022 ..... 12/31/2029 ..... Currency Swap G0566%-AC-3 . [Senior Secured Notes Series 3 ...... [2 ..oooriiiiiiniiiiiiiiinnnns foeeiiis 23,737,304 |........... 18,524,100
Basket of Long Fixed Rate ABS Bank BUK Infrastructure Issuer PLC -

57629*KA8 .......... |Loan or Corporate Bond ... e 2. ..20,188,350 |........... 15,319,276 [11/07/2022 ..... 12/31/2029 ..... Currency Swap G1745*-AM-3 . [Senior Note Series B .... 2. ...20,188,350 ... 15,319,276
Basket of Long Fixed Rate ABS Bank

57629*KA8 .......... Loan or Corporate Bond ............... 2 e [ [ 52,066,566 |........... 39,996,799 |11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e G0176@-AA-7 . | ALLIANCE TR PLC ....evvveeeeiiiiiienns T e [ 52,066,566 |........... 39,996,799
Basket of Long Fixed Rate ABS Bank Argiva PP Financing PLC Guaranteed

57629*KA8 .......... |Loan or Corporate Bond ... e 2. ...3,042,343 |............ 3,231,288 [11/07/2022 ..... 12/31/2029 ..... Currency Swap G0566%-AD-1 . [Senior Secured Notes Series 4 ...... [2 .cooooiriiiiiiiiiiiiiiinnnns o 3,042,343 ....3,231,288
Basket of Long Fixed Rate ABS Bank STERIS Corporation Senior Note Ser

57629*KA8 .......... Loan or Corporate Bond ............... 2 e [ [ 26,926,560 |........... 27,185,787 (11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e GBAT2H-AE-T . |eeciiiiiee i 2 e e 26,926,560 |........... 27,155,787
Basket of Long Fixed Rate ABS Bank 1887 Company Ltd Senior Secured

57629*KA8 .......... Loan or Corporate Bond ............... 2 e [ [ 21,974,720 |........... 21,587,155 | 11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G6750%-AE-2 . |Note Series E .........cccoeeriiriunnns 2 e e 21,974,720 |........... 21,587,155
Basket of Long Fixed Rate ABS Bank Beacon Finco S.a.r.| Senior Secured

57629*KA8 .......... Loan or Corporate Bond ............... 2 e [ [ 26,936,720 |......oeeen 26,474,859 | 11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e L0808#-AB-3 . |Note Series A ......occoccoeeeeeriiiins [ 2 eiiiiiiiiiiiiiieeeen [ 26,936,720 |........... 26,474,859
Basket of Long Fixed Rate ABS Bank SOUTH STAFFORDSHIRE PLC GBP FAC A

57629*KA8 .......... Loan or Corporate Bond ............... 2 e [ [ 29,243,980 |........... 26,229,487 | 11/07/2022 ..... 12/31/2029 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G8277@-AE-0 . |LN = ISSUED DEC 2021 .....ccoecuvennns [ 2 e [ 29,243,980 |.....cce... 26,229,487
Basket of Long Fixed Rate ABS Bank PRES & SCHOLARS ST MARY MAGDALEN SR

57629*KB6 .......... Loan or Corporate Bond ............... T e [ 36,262,875 |............ 8,699,645 |............ 5,950,281 [11/07/2022 ..... 12/08/2045 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (6,746,355)........... (3,046,814) [ G7228#-AC-4 . INT SER C ..oovvrnniiiieneiiiiieeeeee T e [ 15,446,000 |............ 8,997,095
Basket of Long Fixed Rate ABS Bank Dunedin Income Growth In Senior

57629*KB6 .......... Loan or Corporate Bond ............... T e [ o 33,695,205 |........... 20,930,767 (11/07/2022 ..... 12/08/2045 ..... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e G2867#-AA-5 . [SeCUred ........ccccuveereeriiiiieeeene T e [ 33,695,205 |........... 20,930,767
Basket of Long Fixed Rate ABS Bank Laurent-Perrier Group Senior

57629*KC4 .......... Loan or Corporate Bond ............... 2 e [ 144,666,640 |........... (9,615,420)......... (10,094,689) [ 11/07/2022 ..... 11/29/2030 ..... Currency Swap F5662#-AB-4 . |Unsecured Notes .............cccoeeens 2 e e 14,520,320 |........... 14,105,488
Basket of Long Fixed Rate ABS Bank

57629*KC4 ... Loan or Corporate Bond ... e 2. .. 160,204,500 |.......... 144,669,385 [11/07/2022 ..... 11/29/2030 ..... Currency Swap F3419#-AA-7 . | FFP SA Senior Unsecured Notes ..... 1. ... 160,204,500 |.......... 144,669, 385
Long Fixed Rate ABS Bank Loan or

57629%J75 .......... Corporate Bond ........cceeeveeiiunnnns 2 e [ 9,488,550 |............ 2,882,200 |............ 2,429,736 | 11/07/2022 ..... 12/11/2033 ..... Currency Swap G1591#-BF-8 . |Britvic PLC Senior Notes Se ........ 2 e [ 4,659,550 |............ 3,917,652
Long Fixed Rate ABS Bank Loan or

57629*J75 ... Corporate Bond .... ...6,985,500 |............ 5,533,206 [11/07/2022 ..... 12/11/2033 ... Currency Swap G7737#-AD-6 . | SGN MidCo Limited Gtd Senior Secu |2 . ....6,985,500 ... 5,533,206
Basket of Long Fixe QPH Finance Co. Pty. Ltd Gtd Senior

57629*JY8 .......... Loan or Corporate Bond ............... 2 e [ 61,834,505 |........... 15,427,902 |............ 9,871,430 [11/07/2022 ..... 08/14/2029 ..... Currency Swap Q7794#-AF-0 . [SECU ..evvreeriiiiiiiaeeeeiieeee e e 2 e e 21,495,499 |........... 16,100,883
Basket of Long Fixed Rate ABS Bank Servco Australia Pty Ltd Senior

57629*JY8 ... Loan or Corporate Bond ... e 2. ..31,415,500 |........... 28,598,002 [11/07/2022 ..... 08/14/2029 ..... Currency Swap 08458*-AA-0 . |Note Ser .. 2. ...31,415,500 ... 28,598,092
Basket of Long Fixed Rate Coates Group Pty

57629*JY8 .......... Loan or Corporate Bond ............... 2 e [ [ 24,181,920 |.......oe. 21,994,009 | 11/07/2022 ..... 08/14/2029 ..... CUPTENCY SWAD -.vveveeeeiienreeeeeine fereeiiiie e e eeiiiees foreeee e 02600@-AD-2 . [Series 2022-D (AUD) .......cccceeueen 2 e e 24,181,920 |........... 21,994,009
Long Fixed Rate ABS Bank Loan or Lilly Japan Financing Go Senior

57629*JX0 .......... Corporate Bond ........ccceeveeiiunnnns T e [ 48,513,122 |........... 74,950,136 |........... 44,583,230 |11/07/2022 ..... 11/15/2049 ..... CUPTENCY SWap ....eveeeereeueeereeraes foreeeieinns 4,647,412 |........... 20,258,650 | J3891#-AC-6 . [Note Series C ...........ccoceeerreenne T e [ 70,302,724 |........... 24,324,580
Long Fixed Rate ABS Bank Loan or Qantas Airways Limited Senior

57629*JV4 .......... Corporate Bond ......ccceeeveeiiiiiinns |2 coiiiiiiiiiccieeeeeees [ 59,735,360 |........... 60,182,560 |........... 52,857,775 | 11/08/2022 ..... 06/25/2031 ..... CUPTency SWap ......ceeeeeceemeeeeeais feeeereiinns (4,445,120) ... (4,336,588) | 74726M-A%-0 . [Secured Notes ...........cccccueeeeenne 2 e e 64,627,680 |........... 57,194,363
Basket of Long Fixed Rate ABS Bank Australian Laboratory Se Senior

57629* W2 .......... Loan or Corporate Bond ............... 2 s | 65,036,160 |........... 35,758,080 |........... 29,158,493 |11/08/2022 ..... 07/17/2034 ..... CUIrency SWap .......oooocccceeeeeeiais foaeeiaunnns (4,677,120)|........... (4,777,251)| 00846#-AA-4 . |Unsecured Notes ........................ 2 e o 40,435,200 |........... 33,935,744
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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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Basket of Long Fixed Rate ABS Bank Coates Group Pty Ltd Senior Note

57620%JW2 .......... Loan or Corporate Bond ............... N R RN 31,091,040 |........... 25,881,192 | 11/08/2022 ..... 07/17/2034 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 026008-AF-7 . [Series 2022-F (AUD) ......ccceevvvveie [2 eviiiiiiiiiiiiiiiiiee [ 31,091,040 |........... 25,881,192
Basket of Long Fixed Rate ABS Bank Network Homes Limited Senior

57620%LD1 .......... Loan or Corporate Bond ............... T [ 46,334,100 |........... 44,841,700 |........... 32,350,753 | 11/07/2022 ..... 01/15/2049 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (8,007,300) ........... (2,625,257)| G6428#-AD-2 . [Secured Notes ..........ccccervevvviin |1 oo i 52,849,000 |........... 34,976,010
Basket of Long Fixed Rate ABS Bank

57620%LD1 .......... Loan or Corporate Bond ............... U U RN 268,004 |.....ooeennne 179,218 (11/07/2022 ..... 01/15/2049 ..... CUPTenCy SWap ...eeeveeeecueneeeenniins fooriiiiiiineeiiiiienes o, G1128%-AC-2 . | BIRMINGHAM ARPT FIN PLC SR NT ..... [2 weeeeviiiiiiiiiiiiiiiiieeens [ 268,004 |....oveeennnne 179,218
Long Fixed Rate ABS Bank Loan or DH Japan Finance SA Senior Note Ser

57629%JU6 .......... Corporate Bond ........cceeevvveinnnes U R 64,738,386 |........... 90,051,210 |........... 64,722,136 | 11/09/2022 ..... 05/11/2032 ..... CUrrency SWap ......eeeeevecuveeenenines forveniinnns 6,849,386 |........... 13,704,433 [L2289#-AB-7 . |-vveeeeeeeeiriieeeeeeiiiieeeeeeieeeeeee | 1 | 83,201,824 |........... 51,017,703
Long Fixed Rate ABS Bank Loan or Cooperatie Koninklijke Cosun U.A -

57629*LK5 ... Corporate Bond ... e |2 20,000,000 |... ..18,888,000 |...........20,661,048 [01/31/2023 ..... 01/31/2033 ..... Currency Swap ..(2,842,000) .. ...(3,341,667)| N3000@8-AB-3 . [EUR Senior Unsecured Term Loan ..... ...21,730,000 ...24,002,715
Basket of Long Fix Scottish Mortgage Invest Senior

57620%JS1 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinncciins oo 46,466,369 |........... 22,826,355 |........... 18,054,446 (11/09/2022 ..... 06/04/2038 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (7,073,165)|........... (3,943,760) [ G7895*-AE-6 . [Note Ser ........ccceevvivvvvvreriiiii | 1o | 29,899,520 |........... 21,998,206
Basket of Long Fixed Rate ABS Bank

57629%JS1 .......... Loan or Corporate Bond ............... 2 et e e 22,878,842 |........... 19,001,308 | 11/09/2022 ..... 06/04/2038 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns 66260#-AA-9 . [ MORhomes plc Senior Secured Notes |2 ....cveevuveieiviiiniiinnniinns Jovivennnnns 22,878,842 |........... 19,001,308
Long Fixed Rate ABS Bank Loan or 0BB Produktion GmbH Senior

57620%JT9 .......... Corporate Bond ........ccceevvreinnnnns T [ 20,044,000 |........... 20,704,000 |........... 13,002,314 (11/09/2022 ..... 10/14/2040 ... CUrrency SWap ......oceeeecueeeneennis foeeeiiinnns (2,798,000)|........... (2,477,106) | A5791*-AA-9 . [Unsecured Notes ........cccovvvveennns [T oo o 23,502,000 |........... 15,569,420
Long Fixed Rate ABS Bank Loan or WestConnex Finance Compa Senior

57629*JR3 .......... Corporate Bond ........cccevveviunnnns U R 39,645,360 |........... 44,443,440 |........... 31,547,112 | 11/09/2022 ..... 06/15/2041 ... CUrrency SWap ......ocooeecvveeneninins foeeeeiinnns (2,680,560 ........... (2,180,964) [ 09609%-AD-0 . [Secured Notes ........ccovvvvuveernennns |2 civiiiiiiiiiiiiiiiiieeecees |oeeeiinns 47,124,000 |........... 33,728,076
Long Fixed Rate ABS Bank Loan or

57629%J05 .......... Corporate Bond ........cceevvieinnnes U R 47,794,356 |........... 48,341,469 |........... 46,517,331 | 11/09/2022 ..... 11/30/2027 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (7,203,594)........... (6,962,816) | G2735*-AA-9 . | Great Rolling Stock Co PLC/The ... [2 ..eeoveiiiiiiiiiiiiiiiiiinnnn foeeennins 55,545,063 |........... 53,480, 147
Long Fixed Rate ABS Bank Loan or BUK Infrastructure Issuer PLC -

57620*JP7 .......... Corporate Bond ........cceevvevinnnns U RS 204,717,093 |........... 30,091,557 |........... 22,825,661 | 11/10/2022 ..... 12/11/2028 ... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (30,202,418).......... (28,683,362) | G1745%-AJ-0 . [Senior Note Series H .......cccccecen |2 coviiiiiiiiiiiiiiiincciiiiies o 60,293,975 |........... 51,509,023
Long Fixed Rate ABS Bank Loan or Porterbrook Rail Finance Senior

57620*JP7 .......... Corporate Bond ........ceeevvieiunnns N R RN 33,099,370 |........... 31,922,003 | 11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G7178%-AB-0 . [SecUred .........covcuvveeereiiiniennnnns [ 2 ivviiiiiiiiiieeecciieeeen feee 33,099,370 |....oeeennn 31,922,003
Long Fixed Rate ABS Bank Loan or

57620*JP7 .......... Corporate Bond ........cccevveviunnnns N R RN 2,263,210 |............ 2,145,410 (11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G1591#-BC-5 . |Britvic PLC Senior Notes Se ........ [2 coceevvriiiininiinnniiiinnnnns s 2,263,210 |...coneees 2,145,410
Long Fixed Rate ABS Bank Loan or Great Portland Estates Senior Note

57620*JP7 .......... Corporate Bond ........cceevvieiunnnes N R RN 12,514,220 |........... 11,827,401 | 11/10/2022 ..... 12/11/2028 ... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G26858-AG-4 . [SEr ..cvvreiiiiiiiiiiiee i [ e feeee 12,614,220 |........... 11,827,401
Long Fixed Rate ABS Bank Loan or Grosvenor Limited Senior Notes

57620*JP7 .......... Corporate Bond ........cceevvieinnnns N R RN 8,635,440 |............ 8,258,142 (11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G41338-AE-3 . [Series A ...occeveereiiiiiiiiiniiiiiins [ 2 e o 8,635,440 |............ 8,258,142
Long Fixed Rate ABS Bank Loan or Tritax Big Box REIT plc Senior Note

57620*JP7 .......... Corporate Bond ........ceeevvieiunnns N R RN 70,367,580 |........... 67,584,735 | 11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, GI075*-AA-2 . [Series A ..occcvveereiiiniiinneniiiiiies [ 2 i [ 70,367,580 |........... 67,584,735
Long Fixed Rate ABS Bank Loan or

57620*JP7 .......... Corporate Bond ........cceevvieinnnns N R RN 13,913,000 |........... 12,691,976 | 11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G1151#-AA-2 . |Bellway Plc Senior Note Series A . [2 .....ooooviiveiiiiiiiiinnnnnns foinins 13,913,000 |........... 12,691,976
Long Fixed Rate ABS Bank Loan or Aedifica SA Senior Unsecured Notes

57620*JP7 .......... Corporate Bond ........cceevvveinnnns N R RN 44,697,600 |........... 40,564,907 | 11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, B1000#-AA-0 . |eeeeereiieeeeiiiie e [ 2 i e 44,697,600 |........... 40,564,907
Long Fixed Rate ABS Bank Loan or Cubitt Global LLC Senior Secured

57620*JP7 .......... Corporate Bond ........ceeevvieinnnes N R RN 1,546,175 |............ 1,844,864 |11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 22982*-AA-4 . Notes .......ooocviiiiiiiiiiiiiiiineiins [B e 1,546,175 |.evveeennn 1,844,864
Long Fixed Rate ABS Bank Loan or Cubitt Global LLC Senior Secured

57620*JP7 .......... Corporate Bond ........ceeevvveinnnes N R RN 8,281,669 |........... 10,080,049 |11/10/2022 ..... 12/11/2028 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 22982*-AB-2 . [Notes Series 6 ........cccceeerreenins [B e e 8,281,669 |........... 10,080,049
Basket of Long Fixed Rate ABS Bank Great Rolling Stock Comp Senior

57629%KP5 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiccccins o 271,752,401 |........... (1,684,888)|............ 3,894,489 | 11/10/2022 ..... 10/31/2034 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (40,335,488) |.......... (30,298,054) | G26868-AB-4 . [Secured ..........oooeviurieiieiiiiiiins [ 2 ceiiiiiieenciieee e [ 38,650,600 |........... 34,192,543
Basket of Long Fixed Rate ABS Bank Anno 2017 Joint Holding Senior

57629%KP5 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiinciiins | [ 39,733,285 |........... 36,768,385 [11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 00183F-AA-3 . [SecUred .........coccuvverrreviinniennnens [ 2 ivviiiiiiiiiieeeccciieeeen feee 39,733,285 |........... 36,768,385
Basket of Long Fixed Rate ABS Bank Dudgeon Offshore Wind Lt Senior

57629%KP5 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins e [ 13,049,417 |........... 12,608,049 |11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, G2854#-AA-0 . [Secured Notes .........cccoovvvvcueennns [T oo e 13,049,417 |........... 12,608,049
Basket of Long Fixed Rate ABS Bank Eruca Investments Limite Senior

57629%KP5 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 60,905,460 |........... 54,658,389 | 11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, X2313#-AA-6 . [Secured Notes .......ccooovviuveiniinnes |2 iiiiiiiiiiiniiieeeccs [ 60,905,460 |........... 54,658,389
Basket of Long Fixed Rate ABS Bank Beacon Finco S.a.r.| Senior Secured

57629%KP5 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinnciins | [ 25,601,370 |........... 23,103,435 | 11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, L0808#-AG-2 . |Note Series F ........ccocovveeeevviinns [ 2 eiiiiiiiiiiiiiiie e 25,601,370 |........... 23,103,435
Basket of Long Fixed Rate ABS Bank Peabody Trust Senior Secured Notes

57629%KP5 .......... Loan or Corporate Bond ............... U R N 128,893,500 |.......... 102,389,231 | 11/10/2022 ..... 10/31/2034 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, GB954#-AD-4 . |eeeiiieieeeeeiiiee e [ 2 e [ 128,893,500 |.......... 102,389,231
Basket of Long Fixed Rate ABS Bank Newlon Housing Trust Senior Secured

57629*KNO .......... Loan or Corporate Bond .......cccccces |2 coiiiiiiiiiiiiiiiiiineciins o 189,332,355 |........... 15,536,155 |............ 7,416,889 | 11/14/2022 ..... 12/12/2027 ... CUrrency SWap ......ooeeeeveeeeeeiicnns foeviinnns (30,617, 775) |.......... (29,589,484) | GB462%-AA-9 . |..eevrerrriiiiiiiiiiiiiiieieirrnrrrrnninenees |2 e [eeeei 46,153,930 |........... 37,006,373
Basket of Long Fixed Rate ABS Bank University of West Londo Senior

57629*KNO ......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiiinciiins | [, 27,700,200 |........... 23,558,356 | 11/14/2022 ..... 12/12/2027 ... CUPTeNCY SWap ..vveeveeeecvnereeenniins fooriiiiiinieeiiiiieees o, G9302#-AB-1 . [Secured .........covvuvveeeeeiiinnennnens [T i e 27,700,200 |........... 23,558,356
Basket of Long Fixed Rate ABS Bank Severn Trent Water Limit Senior

57629*KNO .......... Loan or Corporate Bond .......cccccee |2 coiiiiiiiiiiiiiiiiiiinciiins | [ 94,623,360 |........... 87,743,656 (11/14/2022 ..... 12/12/2027 ... CUPTeNCY SWap ..vveeveeeecveereeenniins foeriiiiniieeeiiiiinees o, G8056%-AB-5 . Note Ser .........coceivriiiiiniiiinninns [2 i [ 94,623,360 |........... 87,743,656
Basket of Long Fixed Rate ABS Bank Peel Ports PP Finance Lt Senior

57629*KNO .......... Loan or Corporate Bond ............... O AP P PP PPPP FEPPPTPON 20,878,120 |........... 20,749,160 [ 11/14/2022 ..... 12/12/2027 ... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians G6970%-AJ-5 . [Secured ........cooceeeiiiiiiiiiiiiiiins [ ciiiiiiiiiiiiiiiiienen [, 20,878,120 |........... 20,749,160
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Basket of Long Fixed Rate ABS Bank Workspace Group plc Senior Note Ser

57629*KNO ... Loan or Corporate Bond ... ..25,217,360 |........... 25,240,992 [11/14/2022 ..... 12/12/2027 ... Currency Swap GI766#-AE-4 . 2. ...25,217,360 ... 25,240,992
Basket of Long Fixed Rate

57629*KNO ......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiinineiis | e 116,370,074 |.......... 113,250,093 | 11/14/2022 ..... 12/12/2027 ... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, 636012-A8-5 . L O R 116,370,074 |.......... 113,250,093
Basket of Long Fixed Rate ABS Bank University of Brighton Senior

57629*LF6 .......... |Loan or Corporate Bond ... ..(2,061,039)|...........(2,680,903) [ 11/14/2022 ..... 07/31/2039 ..... Currency Swap G9288#-AA-1 . [Secured . ...29,401,944 ... 20,144,351
Basket of Long Fixed Rate

57629*LF6 .......... Loan or Corporate Bond .......ccoeeee |2 coviieiiiiiiiiiiiiieiiieiins o e 64,564,341 |........... 56,693,330 [11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP wvvnvevnvernnrernnrennee [oeernerennrennreiienes [oreeeeeiineeieeeaenns (8408#-AA-8 . [St. James's Oncology Sr Note ...... T s [oreein 64,564,341 |........... 56,693,330
Basket of Long Fixed Rate ABS Bank

57629*LF6 .... . [Loan or Corporate Bond ... .. 23,927,925 |... ...21,656,170 [11/14/2022 ..... 07/31/2039 ..... Currency Swap (3296*-AA-8 . | FCC Energy Limited Senior Secured |2 ... ... 23,927,925 ...21,656,170
Basket of Long Fixed Rat GIP 111 Jupiter LTD Senior Secured

57620%LF6 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 33,445,146 |........... 30,276,678 [11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, G3426#-AB-5 . Notes ..........ccccciiiiiiiiiiiiiiiiiinns 2 e [ 33,445,146 |........... 30,276,678
Basket of Long Fixed Rate ABS Bank BIIF Bidco Limited Senior Secured

57620%LF6 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 32,947,762 |........... 27,292,598 | 11/14/2022 ..... 07/31/2039 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G1093*-AC-3 . Notes .......ooccvviiiiiiiiiiiiiiiiiiins 72U KRR 32,947,762 |........... 27,292,598
Basket of Long Fixed Rate ABS Bank Last Mile Infrastructure Senior

57629*LF6 .......... Loan or Corporate Bond .......cceeeees |2 covieiniiiiiiiiiieiieeins fereveiiveiiviiees e 17,916,648 |........... 14,784,038 | 11/14/2022 ..... 07/31/2039 ..... CUPTENCY SWAP wvvvvernrernnrennnrennnne [oerenerenerenneeiienes [oreeeeeiineeieeeeens G5383*-AA-7 . [Secured Notes (Delayed Tranche) .... |2 ...ccovvveiiiiviiinnnnniniinnnn fooveiinnnns 17,916,648 |........... 14,784,038
Basket of Long Fixed Rate ABS Bank EQUITIX SOLAR FINCO 4 LTD GBP TERM

576205LF6 .......... Loan or Corporate Bond .......ccccceee |2 coiiiiiiiiiiiiiiiiiiiicccins | [ 16,396,335 |........... 15,681,250 | 11/14/2022 ..... 07/31/2039 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G3087#-AA-7 . LN e 2 e [ 16,396,335 |........... 15,681,250
Basket of Long Fixed Rate ABS Bank Dyson Finance Limited Gtd Senior

57629%LE9 .......... Loan or Corporate Bond .......ccccccee |2 coviiiiiiiiiiiiiiiiieeeceis | 146,068,775 |............ 2,633,810 |............ 3,701,574 (11/14/2022 ..... 10/30/2027 ... CUrrency SWap ......oeeveeveeeeeeiiinns foevennns (20,506,510)|......... (20,301,386) [ G294A8-AG-4 . INote ........cceevrriiiiiiiiiiiiiiiinnens L U R 23,140,320 |....oeeennn 24,002,960
Basket of Long Fixed Rate ABS Bank Jones Lang LaSalle Finan Gtd Senior

57629%LE9 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 13,425,600 |........... 13,471,332 [ 11/14/2022 ... 10/30/2027 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 48021P-A%-9 . Note ......ooiiiiiiiiiiiiiiiii s 2 e [ 13,425,600 |........... 13,471,332
Basket of Long Fixed Rate ABS Bank

57629*LE9 .......... Loan or Corporate Bond .......cceeeees |2 covieiniiiiiiiiiieiieeins fereveiiveiiviiees e 65,238,650 |........... 62,571,823 [11/14/2022 ..... 10/30/2027 ..... CUPTENCY SWAP wvvvvernrernnrennnrennnne [oerenerenerenneeiienes [oreeeeeiineeieeeeens G7996#-AA-8 . | Segro Plc Senior Unsecure .......... T s [oreein 65,238,650 |........... 62,571,823
Basket of Long Fixed Rate ABS Bank Budapest Airport Zrt. Tranche 2

57620%LE9 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinnciiins | [ 14,281,493 |........... 14,301,255 [ 11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, X0B27*-AA-3 . [Origi weoovieirriiiiiiiiiiiie i 2 e [ 14,281,493 |........... 14,301,255
Basket of Long Fixed Rate ABS Bank Airport Hungary Krt. Tranche 2

57629%LE9 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinnciiins | [ 21,855,307 |........... 21,885,550 | 11/14/2022 ..... 10/30/2027 ... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, X0032*-AA-4 . [Origi woooviiiriiiiiiiiiiiiee i 2 e [ 21,885,307 |........... 21,885,550
Basket of Long Fixed Rate ABS Bank Bidcorp Foodservice Inte Senior

57629*LE9 .......... Loan or Corporate Bond .......cccoeeee [2 coviiiiiiiiiiiiiiiiins oo e 4,436,800 |............ 4,501,510 [11/14/2022 ..... 10/30/2027 ..... CUPTENCY SWAP wvvnvernvernnrennnrennne [oeerereninrenereiieees [oeeenereeineeieeeaenns G1267*-AA-7 . [Unsecured Notes .........ccoceeuuvernnnns 2 e [oee 4,436,800 |............ 4,501,510
Basket of Long Fixed Rate ABS Bank ASR Media and Sponsorshi Senior

57629%LE9 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinnciiins | [ 22,396,500 |.......c... 25,932,347 | 11/14/2022 ..... 10/30/2027 ... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, T01498-AA-7 . [Secured Notes ...........cccoevureennns 2 e [ 22,396,500 |........... 25,932,347
Basket of Long Fixed Rate ABS Bank Rock Rail Southwestern p Senior

57629%LC3 .......... Loan or Corporate Bond .......ccccccee |2 cooiiiiiiiiiiiiiiiiincciins o 140,526,037 |........... 62,154,418 |........... 59,989,902 | 11/156/2022 ..... 12/31/2047 ... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (18,991,957) |........... (7,919,904) [ G7612#-AA-2 . [Secured .........cccvverrrriiuinennnnnnns 2 e [ 81,146,375 |........... 67,909,806
Basket of Long Fixed Rate ABS Bank Enfinium Holding Limited Senior

57629%LC3 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiiiinciins | [ 74,524,310 |....ooeeen 49,935,031 | 11/15/2022 ..... 12/31/2047 ... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G2018*-AA-7 . [Secured Notes ...........ccccceeeuunenens 2 e [ 74,524,310 |........... 49,935,031
Long Fixed Rate ABS Bank Loan or Akiem Holding SAS Green Senior

57629%LB5 .......... Corporate Bond ......cevvvvveviiiiinns |2 i [ 23,217,790 |.ocvveeens 24,329,065 |........... 15,661,955 (11/16/2022 ..... 04/13/2041 ... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (2,422,35)|........... (2,269,685) [F1000#-AD-0 . [Notes Series B ...........ccccovrunns 2 e [ 26,751,420 |........... 17,931,640
Long Fixed Rate ABS Bank Loan or JPMORGAN GLOBAL GROWTH & INCOME PLC

57620%LA7 .......... Corporate Bond ......ccvvvvveviiinenns |1 i [ 26,465,280 |........... 25,850,880 |........... 19,211,761 | 11/16/2022 ..... 04/30/2044 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,772,480) |........... (2,444,480) | G4990#-AC-7 . [Senior Unsecured Notes ............... L U R 28,623,360 |........... 21,656, 241
Basket of Long Fixed Rate ABS Bank Via Solutions Nord GmbH Senior

57629*KZ3 .......... Loan or Corporate Bond .......ccccccee |2 cooiiiiiiiiiiiiiiiiincciins o 196,747,734 |............ 6,067,302 |............ 1,017,361 | 11/16/2022 ..... 08/31/2043 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (20,359, 113) |..vvveen (21,433,870) | D8TBA2-AA-3 . [Secured .........covveeiiunvinnneniinnns L U R 26,426,415 |........... 22,451,231
Basket of Long Fixed Rate ABS Bank DirectRoute (Tuam) Limit Senior

57629*KZ3 .......... Loan or Corporate Bond .......ccccccee |2 coiiiiiiiiiiiiiiiiiinnciiins | [ 23,702,907 |....oveeenn 21,189,001 (11/16/2022 ..... 08/31/2043 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, 25461C-AA-0 . [Secured .........cccuveeeriiiiiiiininnnns 2 e [ 23,702,907 |........... 21,189,091
Basket of Long Fixed Rate ABS Bank Gorey To Enniscorthy M11 Senior

57629*KZ3 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiicncniins | [ 27,838,578 |........... 24,723,652 | 11/16/2022 ..... 08/31/2043 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 382879-AA-2 . [SecUred .......coevuviiiieiiiiiiieeeens 2 e [ 27,838,578 |........... 24,723,652
Basket of Long Fixed Rate ABS Bank

57629*KZ3 ... Loan or Corporate Bond ... ..32,961,487 |........... 32,126,457 [11/16/2022 ..... 08/31/2043 ..... Currency Swap E67326-AA-3 . | ITEMOSA 3.40% . 2. ...32,91,487 ... 32,126,457
Basket of Long Fixed Rate P/F Eystur-og Sandoyartu Senior

57629*KZ3 .......... Loan or Corporate Bond .......ccccocee |2 coiiiiiiiiiiiiiiiiiiinncciins | [ 50,393,104 |........... 48,506,224 | 11/16/2022 ..... 08/31/2043 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, K7784%-AA-3 . [Secured .........ccccueerreviiuuiennnnnnns L U R 50,393,104 |........... 48,506, 224
Basket of Long Fixed Rate ABS Bank

57629*KZ3 ... Loan or Corporate Bond ... ..44,972,070 |... ...37,517,208 (11/16/2022 ..... 08/31/2043 ..... Currency Swap B7000#-AB-5 . |Puratos NV Senior Note Series B .. |2 . ...44,972,070 ... 37,517,208
Long Fixed Rate ABS Bank Loan or Channel Link Enterprises Senior

57629%KY6 .......... Corporate Bond ......ceeevvviiiiiiinns |2 ciiiiiiiiiiiciiieccecins o 123,383,920 |......... 136,837,417 |......... 103,360,130 | 11/16/2022 ..... 06/30/2050 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (12,754,400) |.......... (12,674,394)| G2044*-AA-5 . [Secured .........eovveiviiiiininniinnns 2 s [ 149,591,817 |.......... 116,034,524
Basket of Long Fixed Rate ABS Bank

57629*KX8 .......... |Loan or Corporate Bond ... ....150,220,554 |... ..30,383,347 |...........27,570,066 |11/16/2022 ..... 12/31/2027 ... Currency Swap ... (15,704,876)|......... (15,891,804) [B95508-AA-9 . |Umicore SA Senior Note Ser ......... 2. ...46,088,223 ...43,461,870
Basket of Long Fixed Rat Genuine Parts Company Senior Note

57620*KX8 .......... Loan or Corporate Bond .......ccccceee |2 coiiiiiiiiiiiiiiiiiiinciis [ e 100,485,300 |........... 96,471,551 | 11/16/2022 ..... 12/31/2027 ... CUPTeNCY SWap ..vveeveeeecueeeeeenniins fooriiiininneeiiiiienes foeiiiiiiiiis 372460-D8-1 . [Ser ..vvvevieiiiiiiiie e 2 e [ 100,485,300 |........... 96,471,551
Basket of Long Fixed Rate ABS Bank AMETEK, Inc. Senior Secured Series

57629*KX8 .......... Loan or Corporate Bond ......cccccees |2 tiiiiiiiiiiiiiiiiiiiiinciiies i | 22,185,150 |........... 21,666,502 [11/16/2022 ..... 12/31/2027 ... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians 031100-N*-7 . T veveiiiiiiiiiiies i 2 e i 22,185,150 |........... 21,666,502
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Long Fixed Rate ABS Bank Loan or Australian Pacific Airpo Gtd Senior

57620%T7 .......... Corporate Bond ........cceevvieinnnes U R 50,040,690 |........... 49,554,850 |........... 34,036,183 | 11/21/2022 ..... 12/04/2044 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,760,150) |........... (1,891,192) [ 0832*-AK-2 . [Secured Note Series 2019D ........... 2 e [ 51,315,000 |........... 35,927,375
Long Fixed Rate ABS Bank Loan or Westrac Pty Ltd Senior Unsecured

57629*KS9 .......... Corporate Bond ........cceevvieinnnns U R 41,286,850 |........... 41,685,702 |........... 38,684,485 | 11/22/2022 ... 07/07/2030 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (1,229,507) |........... (1,377,382) [ 09749#-AN-5 . INotes .........ccceeeiiiirunninniiiinnnnns 2 e [ 42,885,200 |........... 40,061,867
Long Fixed Rate ABS Bank Loan or Registry Finance Pty Ltd Gtd Senior

57629*KR1 .......... Corporate Bond ........cceevvreinnnns T [ 14,696,148 |........... 15,323,718 |........... 10,536,109 | 11/22/2022 ..... 03/15/2052 ..... CUrrency SWap .....eeeeevcveeeeeeiiins foeriiiunnnnns (532,884) [..eeeeeennnnns 123,342 | 080598-AC-7 . [Secured Note Series C ................ L U R 15,856,602 |........... 10,412,767
Basket of Long Fixed Rate ABS Bank Cottsway Housing Associa Senior

57629*KQ3 .......... Loan or Corporate Bond ............... U RS 251,066,369 |........... 70,017,674 |........... 60,491,780 [11/22/2022 ..... 10/31/2049 ..... CUrrency SWap ......eeeevvcvveenneninins foereennns (28,990,326) ........... (2,043,913) | G2451%-AA-1 . [Secured Notes ............cccccoeeiunns L U R 99,008,000 [........... 62,535,693
Basket of Long Fixed Rate ABS Bank Curo Places Ltd. Senior Secured

57629*KQ3 .......... Loan or Corporate Bond ............... N R RN 87,243,000 |........... 49,973,953 | 11/22/2022 ..... 10/31/2049 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G2711%-AC-3 . |Note Series C ........ccccevveiiiunnnnns L U R 87,243,000 |........... 49,973,953
Basket of Long Fixed Rate ABS Bank Eastlands Arena Limited Senior

57629*KQ3 .......... Loan or Corporate Bond ............... N R RN 90,567,937 |.....oeenn 68,290,075 [11/22/2022 ..... 10/31/2049 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, 630298-AA-0 . [Secured Notes ...........ccccevuuennnns 2 e [ 90,567,937 |........... 68,290,075
Basket of Long Fixed Rate ABS Bank Two Rivers Housing Senior Secured

57620%LH2 .......... Loan or Corporate Bond ............... U R 94,480,000 |........... 43,128,000 |........... 26,831,844 | 11/23/2022 ..... 09/17/2050 ..... CUrrency SWap ......ooeeevveeeeeeininns foeeeinnns (11,552,000) |............ 1,608,465 | G9143#-AB-4 . [Note Series B ........cccovvvveernens 2 e [ 54,680,000 |........... 25,223,379
Basket of Long Fixed Rate ABS Bank Two Rivers Housing Senior Secured

57620%LH2 .......... Loan or Corporate Bond ............... N R RN 51,916,000 |........... 25,223,379 | 11/23/2022 ..... 09/17/2050 ..... CUPTeNCY SWap «.vvvvveeeecunereeenniins foeriiiininieeiiiiieees foeiiiiiiis G9143#-AA-6 . Notes .........cccooiiiiiiiiiiiiiiiiiinnns 2 e [ 51,916,000 |........... 25,223,379
Long Fixed Rate ABS Bank Loan or Plus Dane Housing Limite Senior

57620%ML2 .......... Corporate Bond ........cceeevveeinnnnns U R 17,724,000 |........... 15,045,000 |........... 11,138,823 | 11/23/2022 ..... 11/01/2052 ... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (2,157,000) f..cevveennnee 306,881 | G7150*-AA-4 . [Secured Notes ..........cccccvveerennns L U R 17,202,000 |........... 10,741,942
Basket of Long Fixed Rate ABS Bank University of East Angli Senior

57620%MG3 .......... Loan or Corporate Bond ............... U RN 257,284,194 |........... 15,330,420 |........... 21,876,067 |11/23/2022 ..... 06/30/2046 ..... CUrrency SWap ......oeeevecvveeneeniiins foeveennns (31,482,400) |.......... (10,628,523)| G9288@-AC-9 . [Secured .........eevreiiiiriiiiniiiinns L U R 46,812,820 |........... 32,504,590
Basket of Long Fixed Rate ABS Bank Rock Rail East Anglia pl Senior

57620%MG3 .......... Loan or Corporate Bond ............... ) R N 43,028,019 |........... 35,145,330 | 11/23/2022 ..... 06/30/2046 ..... CUPTeNCY SWap ..vvvvveeeecvenereeiiiins foeriiiiiineeeeiiiieees o, G7611%-AA-7 . [SecUred .........cccuvverreeiiunrennnnnnns 2 e [ 43,028,019 |........... 35,145,330
Basket of Long Fixed Rate ABS Bank Oxford Brookes Universit Senior

57629"MG3 .......... Loan or Corporate Bond ............... N R RN 37,255,120 |....eveeens 28,699,978 | 11/23/2022 ..... 06/30/2046 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, (68538-AE-6 . |Note Series E ........cccceriiiinnns 2 e [ 37,255,120 |...oveeennn 28,699,978
Basket of Long Fixed Rate ABS Bank Cross London Trains Limi Senior

57629"MG3 .......... Loan or Corporate Bond ............... U R 108,001,520 |........... 77,759,411 11/23/2022 ..... 06/30/2046 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, G2564*-AA-5 . [Secured Notes ...........ccccceccuveenens 2 e [ 108,001,520 |........... 77,759,411
Basket of Long Fixed Rate ABS Bank Viridor Energy Group Lim Senior

57629%MG3 ... Loan or Corporate Bond ... e 2. ..59,769,376 |...........43,713,005 [11/23/2022 ..... 06/30/2046 ..... Currency Swap G9369*-AA-7 . [Secured Note ... . ...59,769,376 ... 43,713,095
Long Fixed Rate ABS Bank Loan or Tottenham Hotspur Limite Senior

57620%F5 .......... Corporate Bond ........cceevvriiunnns U R 47,558,600 |........... 44,547,090 |........... 33,320,390 | 11/25/2022 ..... 01/15/2050 ..... CUrrency SWap ......ocooeecvveeneninins foeeeeiinnns (5,589,940) ... (1,261,116)| G9000#-AD-2 . [Secured Note Series D ................ 2 e [ 50,137,030 |........... 34,581,506
Long Fixed Rate ABS Bank Loan or Registry Finance Pty Ltd Gtd Senior

57629*ME8 .......... [Corporate Bond ... RO I 13,285,912 |... ..13,856,682 |............ 9,624,008 [11/25/2022 ..... 03/15/2047 ... Currency Swap .. (564,761)/.. (329,183) G80598-AB-9 . [Secured Note Series B ... I ... 14,421,443 .... 9,953,281
Long Fixed Rate AB Nor thwestern Hydro Acqui

57620%MC2 .......... Corporate Bond ........cceevvevinnnns T [ 69,616,475 |........... 73,766,760 |........... 60,398,684 [11/25/2022 ..... 12/31/2036 ..... CUrrency SWap ......eeeeevecvveeeeenines feveeiiinnns 3,905,285 |............ 1,273,194 [66815P-AA-8 . [Secured Notes ...........cccceveuveenns 2 e [ 69,861,475 |........... 59,125,490
Long Fixed Rate ABS Bank Loan or Lilly Japan Financing Go Senior

57620%B4 ... Corporate Bond ... RO I 11,580,492 |... ..16,658,136 |...........11,069,726 [11/25/2022 ..... 11/15/2034 ... Currency Swap . 1,593,267 |.. .... 2,889,592 | J3891#-AB-8 . [Note Series B .. 1. ... 15,064,869 ....8,180,134
Basket of Long Fix Roadster Financt

57629%MD0 .......... Loan or Corporate Bond ............... U RN 349,915,677 |........... 33,917,750 |..eveeeens 27,216,318 [11/25/2022 ..... 12/31/2038 ..... CUrrency SWap ......oeeevvcvveeeeeninins foereennns (39,102,813)|....vvueee (40,476,553) | G7605#-AD-5 . Notes ........ccoevvvveriiiiiinnnnnnnnns 2 e [ 73,020,563 |........... 67,692,871
Basket of Long Fixed Rate ABS Bank Akiem Holding SAS Senior Secured

57629%MD0 .......... Loan or Corporate Bond ............... N R RN 41,747,706 |........... 36,801,098 [11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWap ..vvveveevecvnerrernniins fooriiiiiineeeiiiiieees o, F1000#-AA-6 . [Notes (Amortizing) .................... 2 e [ 41,747,706 |........... 36,801,008
Basket of Long Fixed Rate ABS Bank Linia Nou Tram Dos S.A. EUR Term

57629%MD0 .......... Loan or Corporate Bond ............... N R RN 29,901,335 |........... 28,146,484 | 11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, E7134#-AA-3 . JL0AN ..eeeviiiiiiiiiiiie e 2 e [ 29,901,335 |........... 28,146,484
Basket of Long Fixed Rate ABS Bank

57629%MD0 .......... Loan or Corporate Bond ............... N R RN 37,480,992 |........... 33,706,628 [11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, E2R15T-AB-7 . |Bothwell Spain SA-SECURED .......... 72O KRR 37,480,992 |........... 33,706,628
Basket of Long Fixed Rate ABS Bank

57629%MD0 .......... Loan or Corporate Bond ............... N R RN 16,023,647 |........... 15,573,075 [11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, L0527#-AA-5 . | BEIP S.a.r.| - EUR Term Loan ...... 2 e [ 16,023,647 |........... 15,573,075
Basket of Long Fixed Rate ABS Bank

57629%MD0 .......... Loan or Corporate Bond ............... N R RN 38,698,353 |........... 33,002,293 | 11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vvevveeeecurnreeenniins foeriiiiiineeeeiiiieees o, E8417U-AA-6 . | Renovables Atlasol SA-SECURED ..... 2 e [ 38,698,353 |........... 33,002,293
Basket of Long Fixed Rate ABS Bank Dunkerque LNG Holding SA Senior

57629%MD0 .......... Loan or Corporate Bond ............... N R RN 27,936,387 |...oveeenn 27,476,202 | 11/25/2022 ... 12/31/2038 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, F2838H-AA-8 . [Secured Notes ............cccccccuveenns 2 e [ 27,936,387 |........... 27,476,202
Basket of Long Fixed Rate ABS Bank (2 Developpement Senior Unsecured

57629%MD0 .......... Loan or Corporate Bond ............... N R RN 35,224,000 |........... 36,221,610 [11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, F20008-AB-4 . INotes .........cccovriiriiiiiiininiiinnns 2 e [ 35,224,000 |........... 36,221,610
Basket of Long Fixed Rate ABS Bank BEIP S.a.r.| - 2022 EUR Fixed

57629%MD0 .......... Loan or Corporate Bond ............... N R RN 22,487,336 |........... 24,338,057 | 11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vveeveevecueereeenniins foeriiiiiineeeiiiiieees foviiiiiiii, L0527#-AB-3 . [Senior Term Loan ...........ccccceeunes 2 e [ 22,487,336 |........... 24,338,057
Basket of Long Fixed Rate ABS Bank Eliantus Finco Duo, S.A. 2.20

57629%MD0 .......... Loan or Corporate Bond ............... ) R RN 24,494,555 |........... 22,718,082 | 11/25/2022 ..... 12/31/2038 ..... CUPTENCY SWAP «.vvvvveeeicrnereeeiiins foereeiinieeeeeeiinieees oo | e, [31712/2038 ... 2 e [ 24,494,555 |........... 22,718,032
Basket of Long Fixed Rate ABS Bank Hypesol Solar Inversione Senior

57629%MD0 .......... Loan or Corporate Bond ............... ) R RN 25,820,238 |........... 23,508,194 | 11/25/2022 ..... 12/31/2038 ..... CUPTeNCY SWap ..vveeveeeecveereeenniins foeriiiiniieeeiiiiinees o, 4491611-AA-8 . [Secured Notes ...........cccccecuveennes L U R 25,820,238 |........... 23,598,194
Basket of Long Fixed Rate ABS Bank Alpha Trains Finance S.A Term Loan

57629*MD0 .......... Loan or Corporate Bond ............... O AP P PP PPPP FEPPPTPON 16,315,144 |........... 16,709,399 | 11/25/2022 ..... 12/31/2038 ..... CUTrency SWap .....eeeeiiccveeeeriiiins |ooviiiiiiniieiiiiiiinies foeiiiiiiiiieiiciians LOT75#-AB-8 . |..oeeveeeeeeeeiiiiiee et 2 e i 16,315,144 |........... 16,709,399
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Richardson International Senior
Long Fixed Rate ABS Bank Loan or Secured Debentures Series 2021-2
57629572 ... Corporate Bond .... 10,311,589 |... .. 13,240,532 |...........11,017,056 [11/29/2022 ..... 01/07/2032 ..... Currency Swap ....592,249 |.. ....277,030 (763169-D@-5 . |(CAD) ... ... 12,648,283 ...10,740,026
Long Fixed Rate ABS Bank Loan of ALS Canada Limited Senior Unsecured
57629%MA6 .......... Corporate Bond ......cceeeeveiiiiiinns |2 coiiiiiiiiicciieeeeeees [ 29,864,118 |........... 32,466,083 |........... 27,309,054 | 11/29/2022 ..... 11/25/2030 ..... CUPTENCY SWap ....evveerreeueiereeraes feeeeeiiinns 1,692,118 | 878,172 | C32988-AC-4 . [Notes ......ceeeeeriiiiiiiiiiiiiiiiieees |2 e [ 30,773,965 |........... 26,430,882
Long Fixed Rate ABS Bank Loan of MDS Group Investments Ltd Senior
576295LY5 ... Corporate Bond .... 77,746,500 |... ..78,195,000 |...........41,221,096 [11/30/2022 ..... 11/24/206 ..... Currency Swap ..(8,404,500)|.. .... 1,736,315 | G5702*-AB-9 . [Unsecured Notes ...86,599,500 ...39,484,781
Long Fixed Rate AB Taylor Wimpey PLC Senior
57629*LJ8 .......... Corporate Bond ......cceeeeeeiiiiiinns |2 coiiiiiiiiiicieeeeeees [ 18,445,000 |........... 17,549,000 |........... 18,795,868 |06/27/2023 ..... 06/27/2030 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (1,541,750) |........... (1,858,896) | 877409-A#-9 . [Notes .......coecceeereriiiiiiineiiiiiis [ 2 i feee 19,090,750 |........... 20,654,764
Basket of Long Fixed Rate ABS Bank
57629*LX7 .......... |Loan or Corporate Bond ... 76,585,725 |... ...9,035,731 |............ 8,847,538 [12/07/2022 ..... 06/30/2032 ..... Currency Swap ..(6,746,765)|.. ...(6,890,866)| F1068#-AG-2 . [Bonduelle SCA Gtd Senior Note ..... ... 15,782,496 ... 15,738,404
Basket of Long Fixed Rate Club AtITtico de Madrid - 2022 EUR
576205LX7 .......... Loan or Corporate Bond ........ccccce |2 coiiiiiiiiiiiiiiiiiieciiis e [ 10,272,080 |............ 9,249,037 | 12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e E3075#-AB-1 . [Fixed Senior Term Loan .........cccoee [2 oeeieiiiiiiiiiiiiiiiiieen e 10,272,080 |.....oeeenn. 9,249,037
Basket of Long Fixed Rate ABS Bank Club Atletico de Madrid Euro Fac A
576205LX7 .......... Loan or Corporate Bond ........ccccce |2 coiiiiiiiiiiiiiiiiiiieiiis e [ 47,231,591 |.......oee. 43,037,204 | 12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e E3075#-AA-3 . LN coeiiiiiiiiee e [ 2 e [ 47,231,591 |........... 43,037,204
Basket of Long Fixed Rate ABS Bank Sisu Industrial Energy Solutions Oy
576205LX7 .......... Loan or Corporate Bond ........cccccee |2 coiiiiiiiiiiiiiiiiieciiis e [ 28,319,336 |........... 28,970,787 (12/07/2022 ..... 06/30/2032 ..... CUPTENCY SWAP -.veveeeeeiiinreeeeeiee fereeiiiiie e eeiieees foreeee e XTTB0Y-AB-6 . |eeevreeeeeeiiiiniieeeiiiiiineceeniiinees [ 2 i feeeeeeeee 28,319,336 |........... 28,970,787
Long Fixed Rate ABS Bank Loan or DENTSPLY SIRONA Inc. Senior Note
57629%1K4 .......... Corporate Bond ......cceeeveeiiiiiinns |2 ciiiiiiiiiiceiieeeeeees oo 48,089,172 |........... 39,577,302 |.......c... 45,906,877 (12/08/2022 ..... 08/15/2028 ..... CUPTENCY SWap ....eeeeereecueneearrais feeeeeiinns (7,933,338) |....ovenenn (9,611,582) [ 24906P-B*-9 . [Ser ......cerrvuurrierriiiiiiiieniiiiiins |2 e [ 47,510,640 |........... 55,518,459
Long Fixed Rate ABS Bank Loan or DENTSPLY SIRONA Inc. Senior Note
57629%LM9 .......... Corporate Bond ......cceeeveeiiiiiinns |2 coiiiiiiiiicciieeeeeees [ 21,562,182 |........... 17,737,812 |........... 21,504,242 | 12/08/2022 ..... 08/15/2026 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (3,552,828)|........... (3,596, 166) [ 24906P-A*-0 . [SEr .....eeerieuumrmeerriiiiiiiereniiiins |2 ceeiiiieiee e [ 21,290,640 |........... 25,100,408
Long Fixed Rate ABS Bank Loan or Keyera Partnership Gtd Senior Note
576295LV1 .......... Corporate Bond ......cceeeeviiiiiiinns |2 ciiiiiiiiiie e oo 16,711,867 |........... 19,202,477 |........... 16,517,847 | 12/09/2022 ..... 09/20/2027 ..... CUPTENCY SWAP ...vvveeeeieiiiiieeeeeis [eeeeeeiiiines 653,827 |...evveernnen 439,774 | C4931*-BC—6 . |oeeevrrereeeiiiiniieeeiiiiiieeeeiiiiiens [ 2 e feeeeeee 18,548,650 |........... 16,078,073
Long Fixed Rate ABS Bank Loan or Coates Group Pty Ltd Senior Note
57629588 .......... Corporate Bond .......cceeeeveiiiiiins |2 ciiiiiiiiiie e [ 3,985,450 |............ 4,151,240 |............ 3,514,447 | 12/12/2022 ..... 01/12/2032 ..... CUPTENCY SWAP ...vvveeeeieiiiiieeeeeis [eeeeeeiiiines (94,990)[...cvvennnne (142,260) | 026000-AE-0 . [Series 2022-E (AUD) .....ccceveeeeeenns [2 eeiiiiiiiiiiiieeee e 4,246,230 |............ 3,656,707
Long Fixed Rate ABS Bank Loan or Vartan Gas AB - 12 Year Fixed Rate
57629*LR0 .......... Corporate Bond ......cceeeeveeiiiiiinns |2 coiiiiiiiiecciiieeeees e 16,574,646 |........... 18,489,541 |........... 14,746,249 (12/12/2022 ..... 09/30/2033 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (1,079,135)........... (1,881,483) [ WO792#-AB-0 . |..eecuvvreieeiiiriniineeiiiieee e [ i [ 19,568,676 |........... 16,627,732
Basket of Long Fixed Rate ABS Bank Vartan Gas AB - 10 Year Fixed Rate
57629%KM2 ......... Loan or Corporate Bond ........ccccces |2 coiiiiiiiiiiiiiiiiieieceiis oo 29,639,8%8 |........... 17,663,293 |........... 13,670,461 | 12/12/2022 ..... 12/17/2031 ... CUPTENCY SWap ....eeveereeiuveneeerinins feeeeeiinns (1,905,383)........... (3,133,974) | WO792#-AR-2 . [ceeeeiiiiiiiieiiiiiiee e [ B e o 19,568,676 |........... 16,804,435
Basket of Long Fixed Rate ABS Bank SISU Industrial Energy Solutions
57629%KM2 .......... Loan or Corporate Bond ........ccccce |2 coiiiiiiiiiiiiiiiiiieiiis oo [ 14,823, 111 |........... 13,195,353 | 12/12/2022 ..... 12/17/2031 ... CUPTENCY SWAD -.vvvveeeeiiinreeeeeiee fereeiiine e eeiiiees foeeeee e X75528-AA-7 . |OY-SEK Fixed Term Loan .......ccccoes [2 oeeiiiiiiiiiiiiiiiiineen feeees 14,823,111 |........... 13,195,353
Long Fixed Rate ABS Bank Loan or Dyson Finance Limited Gtd Senior
57620"MJ7 .......... Corporate Bond ......ceevevveriiines |1 i [ 15,496,055 |........... 21,751,248 |........... 15,467,000 | 12/14/2022 ..... 03/15/2027 ..... CUPTENCY SWaP ...eevveerreeieinieenaas foeeeeieians 2,531,823 |..cuueenns 2,531,014 [G294A8-AD-1 . INote ..oeorveeeeeeeriiiiiieeeiiieeees | 1 s 19,219,425 |........... 12,936,076
Long Fixed Rate ABS Bank Loan or Bon Secours Mercy Health Senior
57629"MT5 .......... Corporate Bond ......cceeeeveeiiienns |1 i [ 36,984,000 |........... 33,965,250 |........... 29,801,685 (02/08/2023 ..... 10/01/2052 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (2,418,450) |........... (4,737,652) [ 09778P-A%-6 . [Secured Notes ..........oooveceeeeennne | 1 eeeiiiiiii e 36,383,700 |........... 34,539,337
Long Fixed Rate ABS Bank Loan or Plus Dane Housing Limite Senior
57620%MU2 ... Corporate Bond .... 30,085,000 ... ..27,765,000 |........... 17,571,530 [02/08/2023 ..... 02/01/2083 ..... Currency Swap ..(3,050,000)|.. (401,474)| G7150%-AB-2 . [Secured Notes (Delayed Tranche) .... ...30,815,000 ...17,973,004
Long Fixed Rate ABS Bank Loan or Forth Ports Finance plc Senior
57629%IV0 .......... Corporate Bond ......cceeeeveeiiienns |1 i [ 13,310,000 |........... 12,608,200 |........... 13,352,587 (02/22/2024 ..... 02/22/2034 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (1,269,400)........... (1,093,841) [ G3663#-AL-5 . [Secured Notes Series B ......cccccooee |2 coviiiiiiiiiiiiiiiiiieeeeeis oo 13,877,600 |........... 14,446,428
Long Fixed Rate ABS Bank Loan or Transmission Finance DAC Senior
57629*MX6 .......... [Corporate Bond .... 17,952,000 |... ..16,932,000 |........... 17,638,744 [05/22/2023 ..... 05/22/2033 ..... Currency Swap ..(1,463,700) .. ..(2,277,582)| GA006@-AM-8 . [Secured Notes .. ... 18,395,700 ...19,916,326
Long Fixed Rate AB Wireless Infrastructure Senior
57629%Y4 .......... Corporate Bond ......cceeeveiiiiiiinns |2 coiiiiiiiiiecieieeeees oo 32,234,400 |........... 29,942,880 |........... 31,908,892 | 03/31/2023 ..... 03/31/2033 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (2,756,160 |........... (2,601,927) [ G97208-AA-9 . [Secured Notes .........ccoovvcveereeniis |2 coviiiiiiiiieiicieeeeeees e 32,699,040 |........... 34,510,819
Long Fixed Rate ABS Bank Loan or
57629*MZ1 .......... [Corporate Bond .... ...2,097,333 |... ... 2,599,202 |............ 2,219,391 [04/04/2023 ..... 03/05/2038 ..... Currency Swap .. (157,172)|.. ....(69,829) [ G6260#-AA-9 . | MORhomes plc Senior Secured Notes ... 2,756,374 ... 2,289,220
Long Fixed Rate AB Espai Barca FT - Senior Unsecured
57629"\B3 .......... Corporate Bond ......cceeeveiiiiiiinns |2 coiiiiiiiiiecieieeeees oo 27,175,000 |........... 25,425,000 |........... 26,357,782 | 05/31/2023 ..... 06/30/2047 ..... CUPTENCY SWap ....eeeeeeeecuenreeeiais feeeeeeinns (1,377,500)|........... (4,485,711) [E5000%-AC-8 . [Note Series A3 .....ccccoeeviiiicnnnns |2 ioiiiiiiiiiiieeieieeeees e 26,802,500 |........... 30,843,493
Long Fixed Rate ABS Bank Loan or Espai Barca FT - Senior Unsecured
57629"NAS .......... Corporate Bond ......cceeevveiiiiiinns |2 coiiiiiiiieciieieeeees oo 38,045,000 |........... 35,595,000 |........... 37,501,742 | 05/31/2023 ..... 06/30/2043 ..... CUPTENCY SWap ....eeeeereecvenreeeeains feeeeieinns (1,928,500) ........... (4,767,832) [E5000*-AB-0 . [Note Series A2 ......ccccoeivviieneens |2 coviiiiiiiiiicieieeeeeees e 37,523,500 |...eveennns 42,269,574
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 ........cccccooviiicninnnnnnns |oeninns 250,000,000 |........... 75,671,163 |........... 21,630,384 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiviiiiiiiiiiiniiees o [ (53,940,779) | G7741#-AA-6 . [Facility .....ooovvvueerneriiiiinnns [ 1 s o 75,571,163 |........... 75,571,163
Cliffwater Corporate Lending Fund -
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Senior Secured Revolving Credit
57629"N6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiinnriiii Joviiniiee e feeeeeiis 11,086,892 |........... 11,086,892 |04/10/2023 ..... 04/10/2053 ..... cleared ....oceeviiiiiiiiiecies e [ 186858-AC-6 . [Facility ....coooeeeemeerriiiinieennees [ 1 e o 11,086,892 |........... 11,086,892
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57629"N6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiinneriiii Joviiniiee e feeeeiis 15,000,000 |........... 15,000,495 (04/10/2023 ..... 04/10/2053 ..... cleared ....occeeviiiiiiiiiicins e [ 48251M-BC-9 . | KKR CLO 15 Ltd-KKR 15 A2R2 ......cc [ 1 coeeeiiiiiiiii e [ 15,000,000 |........... 15,000,495
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Midcap Financial Issuer -MIDCAP
57629"N6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoceeiiiiiiinieiiiies |ooiiiinieiiiiiiiieeees feeeeiiees 15,000,000 |........... 14,025,000 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccoeeeieiiiiiiiiieiiiiiiins e | 59590A-AH-2 . JFLOAT 01/15/56 ....oeeeeeieunnnnneniaee [ iviiiiiiiiiiiieeciiiiieeees foeeee 15,000,000 |........... 14,025,000
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Morgan Stanley Private B-SENIOR
57620"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 15,000,000 |........... 14,921,258 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 61776N-ZU-0 . JUNSECURED ........covevvvumrnerneniinnnns [T [ 15,000,000 |........... 14,921,258
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Credit Partners VII -0AKC 2012-
57620"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 15,000,000 |........... 15,000,690 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 671020-BM-9 . [TA BIR4 ..o [T [ 15,000,000 |........... 15,000,690
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE 0CP CLO 2018-15 Ltd-OCP 2018-15A BR
57629*NJ6 ... ABS Bank Loans and Corporate Bonds ..15,000,000 |........... 15,021,015 04/10/2023 ..... 04/10/2053 ..... cleared 67112K-AH-2 . ...15,000,000 ...15,021,015
Evergreen Basket of Long Fixed Rate Interest Rate Swap
57620"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniieiiins fooviinnnniiiiiiinnnens foeeiiinns 15,000,000 |........... 15,013,605 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 75000K-BC-0 . | RR 25 Ltd-RRAM 2023-25A AR ... [1 cccvriiiiiiiiiiiiiiiiiiiien feeees 15,000,000 |........... 15,013,605
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Silver Point CLO 7 LTD-SPCLO 2024-
57629*NJ6 ... ABS Bank Loans and Corporate Bonds ..15,000,000 |...........15,000,780 [04/10/2023 ..... 04/10/2053 ..... cleared 82808U-AE-5 . ...15,000,000 ...15,000,780
Evergreen Basket of Long Fixed Rate Interest Ra
57620"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 15,000,000 |........... 15,012,510 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 829921-AC-9 . [2024-26A B .......ceeviiiiiiiiiieeeeens [T [ 15,000,000 |........... 15,012,510
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Woodmont 2022-10 Trust-WDMNT 2022-
57620"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 15,000,000 |........... 14,936,430 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 97988F-AN-8 . [10A ATR ...oooiiiiiiiiiiiiiiiiieeeni [T e 15,000,000 |........... 14,936,430
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BARINGS PARTICIPATION IN
57620"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 15,000,000 |........... 15,629,340 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 06761A-A8-2 . [Convertible Senior Note ..........ccc. [2 coeeeiiiiiiiiiiiiiiiiiiinnn e 15,000,000 |........... 15,629,340
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Toronto-Dominion Bank/Th-
57620"NJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foovinnnnniiiiiiiieeeens foneiiinns 14,591,945 |........... 14,783,117 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 891160-MJ-9 . [SUBORDINATED .....occevvvveneeiiinneenes [ 1 e 14,501,945 |........... 14,783,117
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 ........cccccevviiiinnnnnnnnns |oevinns 200,000,000 |............ 6,419,161 |......... (36,572,801) [ 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiieiiiiiiiiiiciiees e [ (42,991,962) [ 171435-AA-8 . [Revolver .........cccccvvvrveviiennnnns [T e 6,419,161 [............ 6,419,161
CAZ GP OWNERSHIP EF AGGREGATOR,
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME L.P. - Secured Senored Loan Facility
57629*NHO ... ABS Bank Loans and Corporate Bonds .. 214,200,000 |......... 214,200,000 | 04/10/2023 ..... 04/10/2053 ..... cleared 14979%-AA-6 . (Revolver) ... . ... 214,200,000 |[......... 214,200,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57629"NG2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeevriiiiiinnnnnnns Joerenis 190,000,000 |........... 22,460,000 |......... (18,856,803) [ 04/10/2023 ..... 04/10/2053 ..... cleared ....ooceeeieeiiiiiiee s e [ (41,330,773)| 75000L-AL-0 . [Rad CLO 16 Ltd-RAD 2022-16A AR .. |1 ..ooooiiiiriiiiiiiiiieiiiiis o 22,460,000 |........... 22,473,970
Cliffwater Corporate Lending Fund -
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Senior Secured Revolving Credit
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 5,850,846 |............ 5,850,846 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 186858-AC-6 . [Facility ......ooovuveerriiininnnnnniins [ 1o e 5,850,846 |............ 5,850,846
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Silver Point CLO 1 Ltd-SPCLO 2022-
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 18,000,000 |........... 18,006,570 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 828085-A8-9 . [TA BR ...ovvereeiiiiiiieeiiiiieeeeeen [T e 18,000,000 |........... 18,006,570
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Symphony CLO XXXI1 Ltd-SYMP 2022-
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 18,000,000 |........... 18,028,080 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 87168N-Al-4 . [82A BR ...ooevvieeeeiiiiiieneeeieeens [ 1 e 18,000,000 |........... 18,028,080
Jefferies Credit Partners Rated
Note Feeder 2026 LP - Class B Senior:
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Secured Deferrable Floating Rate
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 24,776,708 |........... 24,776,703 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 47237*-AB-2 . |Pelayed Draw Notes ........cccoeevnne [2 ovvviiiiiiiiiiniiiiiieenn fes 24,776,703 |........... 24,776,703
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Allegro CLO XIV Ltd-ALLEG 2021-2A
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 11,700,000 |........... 11,760,700 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 01751A-AH-6 . |CR oo [T e 11,700,000 |........... 11,760,700
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Goldentree Loan Manageme-GLM 2021-
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 11,700,000 |........... 11,721,107 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 38138T-AN-1 . [10A AR ..eoeeeiiiiiiicniiiieeeeeeee [T e 11,700,000 |........... 11,721,107
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Voya CLO 2018-4 Ltd-VOYA 2018-4A
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,700,000 |........... 11,714,262 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 929170-B0-0 . BRR ...evvveiieiiiiiiiieeeciiieeeeeen [T [ 11,700,000 |........... 11,714,262
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Apidos CLO XLVII Ltd-APID 2024-47A
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 11,600,000 |........... 11,624,801 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 037700-A0=7 . BR .eeeeiiiieieeeiiiiieeeeeeiiieeeeeen [ 1o e 11,600,000 |........... 11,624,801
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2019-111-BABSN
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 11,500,000 |........... 11,412,117 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 06761K-BC-4 . [2019-3A CRR .....ooovvvinreiineriiinens [T e 11,500,000 |........... 1,412,117
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market Lo-BMMLP
57620"NG2 ... ABS Bank Loans and Corporate Bonds ..11,500,000 |........... 11,434,324 (04/10/2023 ..... 04/10/2053 ..... cleared 06764E-AJ-1 . [2024-1A D .... ,500,000 ... 11,434,324
Evergreen Basket of Long Fixed Rate Interest Rate Swap - Benefit Stree
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,500,000 |........... 11,508,142 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 08187T-AE-4 . J48A C .eeevveiiiiiiiiicciiieeee s ,500,000 |..evvennnn 11,508, 142
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
57620"NG2 ... ABS Bank Loans and Corporate Bonds ..11,500,000 |........... 11,523,069 [04/10/2023 ..... 04/10/2053 ..... cleared 49835M-AE-9 . | KKR CLO 60 Ltd-KKR 2024-60A B ..... ,500,000 ... 11,523,069
Evergreen Basket of Long Fixed Rate Interest Rate Swap
57620"NG2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 11,480,314 |........... 11,480,871 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 00401U-AS-7 . | ABSOLUTE ISSUER CO LLC S Class A . [1 .cceuveeiiiiiiiiiiiniiiiiiens fereeeens 11,480,314 |........... 11,480,871
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME OHA Credit Solutions Master Fund |
57620%NM9 ... ABS Bank Loans and Corporate Bonds ..23,827,469 |............2,010,167 [04/10/2023 ..... 04/10/2053 ..... cleared (66848-AA-9 . |SPV, L.P. - Fund | Revolver .... ... 23,827,469 ... 23,827,469
Evergreen Basket of Long Fixed Rate Interest Ra
57620°NM9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenens foneiiinns 17,000,000 |........... 17,025,075 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiies o [ 67579H-AE-2 . | Octagon 73 Ltd-0CT73 2025-4A B .... [1 .cceeverriiiiiiiiniiiiiiiien feeeees 17,000,000 |........... 17,025,075
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME JEN HoldCo 24 LLC Senior Secured
57620*NM9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiies fovviinniiiiiiiiiiiinees foveeiinnns 17,000,000 |........... 17,058,140 |04/10/2023 ..... 04/10/2053 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 47587*-AA-0 . INotes ........ccceeririiiiiiiiiiiiiiiiiie [ ciiiiiiiiiiiiii i [, 17,000,000 |........... 17,058,140
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Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

57620°NM9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 35,000,000 |........... 33,456,640 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 86678#-AB-2 . | Sun Jupiter Parent LLC ........ccocee [2 oeviiiiiiiiiiiiiiiiie e 35,000,000 [........... 33,456,640
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ASP WHCO Funding 3k, L.P. Class A

57620°NM9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |........... 10,000,000 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 045258-AB-2 . JLOANS ..vvvveeiiiiriiieeniiiiieneeeennes [T [ 10,000,000 |........... 10,000,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivieenninins |oevinnns 150,000,000 |........... 20,000,000 |......... (12,677,365) [ 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveieeiiiiiiiiicniiees e [ (32,689,805) | 75000L-AL-0 . [Rad CLO 16 Ltd-RAD 2022-16A AR .. |1 ...coooiiiiiiiiiiiiinnniiins foniiienns 20,000,000 |........... 20,012,440
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME TICP CLO VI 2016-2 Ltd-TICP 2016-6A

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 10,000,000 |........... 10,000,000 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 87246M-AU-6 . PBR2 .......eoviiiiiiiiiiiniiiiiineeeen [T [ 10,000,000 |........... 10,000,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ECMC Group Student Loan -ECMC 2021-

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 10,900,000 |........... 10,112,134 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 26833R-AC-2 . |TAB oo [T [ 10,900,000 |........... 10,112,134
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2023-

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 11,000,000 |........... 10,921,108 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 06763K-AJ-8 . |IA C e [ 2 i [ 11,000,000 |........... 10,921,108
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2018-

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 11,032,019 |........... 11,403,357 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 64034A-AD-5 . [BA B ..ceiiiiiiiiiieeeeeiieeeeee [T [ 11,082,019 |........... 11,403,357
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CHURCHILL CFO 2022-1 LTD. - Class A

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 16,047,904 |........... 16,047,904 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 171435-AA-8 . Revolver .....coovvvviuvivenneniiiis [ 1o o 16,047,904 |........... 16,047,904
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME TCG BDC |l SPV 2 LLC-Revolving

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 21,072,727 |........... 21,072,727 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 87301%-AA-1 . [Credit Facility ......occvveveriiiiiies [2 i e 21,072,727 |........... 21,072,727
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Atlas Secured Advance Funding, L.P.

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis foovinininnniiiiiienees foeeiiinnns 5,197,350 |............ 5,185,396 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 049400-AB=0 . |-eeeuvrreeeeeeeiiiieeeeeiiieeeeeeeeeens [T e 5,197,350 |........e. 5,185,396
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CIFC Funding 2021-VII Lt-CIFC 2021-

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 17,750,000 |........... 17,835,946 (04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 12567H-AU-6 . [7A CR .evveeeeeciiiiiieeceeineeeeeee [ T o 17,750,000 |........... 17,835,946
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Golub Capital Partners C-GOCAP

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 17,750,000 |........... 17,562,862 |04/10/2023 ..... 04/10/2053 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 381934-AJ-7 . J2025-78A C ..ooovnnvrieeneeiiiiieeeeens [T e 17,750,000 |........... 17,562,862
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Symphony CLO 30 Ltd-SYMP 2023-30A

57620°NL1 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiniiins fooninenniciiiiiinenees foneiiinns 10,000,000 |........... 10,000,000 | 04/10/2023 ..... 04/10/2053 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 87169B-Al-9 . PR e [ 2 i [ 10,000,000 |........... 10,000,000
Long Fixed Rate ABS Bank Loan or Ergea Group S.A r.L. Guaranteed

57620"NCT .......... Corporate Bond ........cceevvieiunnnes U R 18,690,000 |........... 17,727,000 |........... 18,392,935 | 05/10/2023 ..... 05/12/2030 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,191,000)|........... (1,502,813) [L3009#-AA-6 . [Secured Senior Notes Series A ...... |2 ..ocoocoveeiiiiiiininnnnnnnns Jooeeiinnns 18,918,000 |........... 19,895,748
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Antares OLO 2019-2 LTD-ANTR 2019-24

57629*BD2 ... ABS Bank Loans and Corporate Bonds |1 .. ..65,009,960 |...........59,707,169 [09/05/2023 ..... 03/05/2034 ..... 03665Y-AN-5 . AR . ...65,000,000 ...65,114,530
Evergreen Basket of Long Fixed Rate

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiiiiiiinnnin Jooviinniniiiiiiiienens feeeiiiinns 8,050,000 |............ 8,057,438 [09/05/2023 ..... 03/05/2034 ..... 48252R-A0-7 . | KKR Clo 24 Ltd-KKR 24 BR ........co. [T coceiiiiiiiiiiniinn o 8,050,000 |....evennnn 8,057,438
Evergreen Basket of Long Fixed Rate Aimco CLO 11 Ltd-AIMCO 2020-11A BR2

57629%BD2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 17,000,000 |........... 17,014,178 | 09/05/2023 ..... 03/05/2034 ..... 00T4ON-AY=6 . |-eeeerreeeeeeeeiiieeeeeeiieeeeeeeeeees [T e 17,000,000 |........... 17,014,178
Evergreen Basket of Long Fixed Rate

57629*BD2 ... ABS Bank Loans and Corporate Bonds |1 .. ..17,000,000 |...........17,012,155 [09/05/2023 ..... 03/05/2034 ..... 05686C-AG-8 . ...17,000,000 ...17,012,155
Evergreen Basket of Long Fixed Rate

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 100,000,000 |........... 14,410,795 |........... 11,438,765 |09/05/2023 ..... 03/05/2034 ..... 346845-AC-4 . |eeeniiiiieeeeiiiee e [T [ 14,400,838 |........... 16,832,992
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMWMLP

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 5,000,000 |............ 5,001,225 [09/05/2023 ..... 03/05/2034 ..... 067925-AC-1 . J2024-11A A woooveeiiiiiiieciiiieeenes [T e 5,000,000 |...evveennns 5,001,225
Evergreen Basket of Long Fixed Rate ABPCI Direct Lending Fun-ABPCI

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 22,917,330 |..cvveens 22,954,296 |09/05/2023 ..... 03/05/2034 ..... 00112A-AA-0 . J2024-17A A1 oo [ 1 [ 22,917,330 |.ueveennnn 22,954,296
Evergreen Basket of Long Fixed Rate ACCESS GROUP INC-SERIES 2015-1

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,525,057 |............ 1,556,292 [09/05/2023 ..... 03/05/2034 ..... 00435T-AB=7 . JCLASS B ..evvvvveeeeeiiiiiieeecciieeens [ 1 e 1,525,067 [...coennee 1,556,292
Evergreen Basket of Long Fixed Rate

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 2,850,808 |............ 2,845,429 109/05/2023 ..... 03/05/2034 ..... 91159H-HR-4 . | US Bancorp-SENIOR UNSECURED ........ [1 .occreiiiiiiiiiiiiiiiiiinns e 2,850,808 |............ 2,845,429
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 29,450,777 |.occuveenns 29,450,777 |09/05/2023 ..... 03/05/2034 ..... 300348-AA-3 . |- Senior Secured Loan ..........cceee [2 eiiiiiiiiiiiiiiie [ 29,450,777 |.cccunneee 29,450,777
Evergreen Basket of Long Fixed Rate RRAM 2024-36RA A2R-RRAM 2024-36RA

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 16,900,000 |........... 16,912,776 |09/05/2023 ..... 03/05/2034 ..... TA9B9A-AC-T . AR e [T [ 16,900,000 |........... 16,912,776
Evergreen Basket of Long Fixed Rate Signal Peak CLO 14 Ltd-SPEAK 2024-

57629*BC4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 10,000,000 |........... 10,030,900 |09/05/2023 ..... 03/05/2034 ..... 82667F-AE-8 . |14A B ..evveeeiiiiiieiiciiiiieeeeee [ 1 [ 10,000,000 |........... 10,030,900
Evergreen Basket of Long Fixed Rate MASSMUTUAL HLDG LLC PROMISSORY NOTE

57629%BP5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiinniiniiiss foeinnnnnns 85,000,000 |........... 70,088,935 |........... 64,578,594 |08/09/2023 ..... 05/09/2034 ..... 576328-BB-9 . |.eeuriiieeeiiiiie e [ 2 e [ 70,074,723 |........... 70,004,503
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared ROCKFORD TOWER CLO 2018--ROCKT

57629*BP5 ... ABS Bank Loans and Corporate Bonds |1 .. ... 1,713,509 |............ 1,726,142 [08/09/2023 ..... 05/09/2034 ..... T7342K-AA-8 . J2018-2A A .... .... 1,713,509 ... 1,726,142




¢l'soIs

STATEMENT AS OF JUNE 30, 2026 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
Blackstone Credit Rated Fund Trust

Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared ISPV LP - Tranche A-2 Delayed Draw

57629*BP5 ... ABS Bank Loans and Corporate Bonds .. 14,732,143 |........... 14,732,143 [08/09/2023 ..... 05/09/2034 ..... 09262X-AB-7 . |Term Loan ... ... 14,732,143 ... 14,732,143
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiinncniiics Jooviinnes 55,000,000 [......cceveeenns 20,157 |ooceeeeee (4,715,523)| 07/06/2023 ..... 10/06/2034 ..... 172967-L0-9 . [Citigroup Inc-SENIOR UNSECURED ... |1 .ooooeeiiiiiiiiiiiiiiiiiiins o TA oot 7,090
Evergreen Basket of Long Fixed Rate Park Blue CLO 2022-1 Ltd-PKBLU

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii fooviiiiiec e [ 12,000,000 |........... 12,020,352 (07/06/2023 ..... 10/06/2034 ..... 70016W-AQ-7 . [2022-1A AR ..o [ 1 e [ 12,000,000 |........... 12,020,352
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROVWER, LLC

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii Jooviininei e feeeeiies 36,813,471 |........... 36,813,471 (07/06/2023 ..... 10/06/2034 ..... 300348-AA-3 . |- Senior Secured Loan ..........coeee [2 eiiiiiiiiiiiiiieen e 36,813,471 |........... 36,813,471
Evergreen Basket of Long Fixed Rate CIFC Funding 2019-111 Lt-CIFC 2019-

57629%CG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Joviiiiiei e feeeeiiis 15,000,000 |........... 15,053,730 (07/06/2023 ..... 10/06/2034 ..... 12554V-BC-9 . [3A CR2 .ooooiiiiieeee s | T e o 15,000,000 |........... 15,053,730
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceeeeriiiiiinnnennns Joerenee 125,000,000 |........... 80,040,903 |........... 57,263,680 (08/04/2023 ..... 11/04/2044 ..... 06764E-AC-6 . [2024=1A A ...oeeeeiiiiiiiieiieeeees [ 1 e 80,000,000 |........... 80,019,120
Evergreen Basket of Long Fixed Rate Symphony CLO XXI Ltd-SYMP 2019-21A

57629%CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiininniniis Joviiiiieeiieiieeees feeeeiiiis 2,839,741 |............ 2,840,175 (08/04/2023 ..... 11/04/2044 ..... 87166R-GE-1 . JAR2 ...eeeeeeeeiieiiiieee e [T e 2,839,741 | 2,840,175
Evergreen Basket of Long Fixed Rate CBAVR 2018-5A A1R-CBAVR 2018-5A ATR

57629*CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 16,952,500 |........... 17,056,741 |08/04/2023 ..... 11/04/2044 ..... 12516L-AC-9 . [ooeeeieiiieiieeiiiiieeeeeciieeeeeeeene | T o 16,952,500 |........... 17,056,741
Evergreen Basket of Long Fixed Rate Bayard Park CLO Ltd-BYRDPK 2025-1A

57629*CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 16,000,000 |........... 16,044,576 |08/04/2023 ..... 11/04/2044 ..... 072713-AE-0 . BT woeeeeiiiieiie e [ 1 e 16,000,000 |........... 16,044,576
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2017-

57629*CS8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceovvriiiiiiiinniinii Joviiiiee e feeeeiies 16,000,000 |........... 16,018,848 | 08/04/2023 ..... 11/04/2044 ..... 081917-AC-0 . [12BR B ..ooooiieieeeeiiiiieeeeeeeens [ 1 e 16,000,000 |........... 16,018,848
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57629*DB4 ... ABS Bank Loans and Corporate Bonds ..65,550,455 |...........29,687,548 [08/07/2023 ..... 02/05/2045 ..... 239426-AD-1 . [Class A Term Loan . ...65,517,319 ...65,517,319
Evergreen Basket of Long Fixed Rate

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininnnnii Joviiiieeiieiieeees feeeeiiiis 6,054,641 |............ 6,012,040 |08/07/2023 ..... 02/05/2045 ..... 74340X-BL-4 . |Prologis LP-SENIOR UNSECURED ....... [1 .occeririiiiiiiiiiiiiiiiees o 6,054,641 |............ 6,012,040
Evergreen Basket of Long Fixed Rate lihitebox Clo V Ltd-WBOX 2025-5A A1

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Joviiiinee e feeeeeies 21,000,000 |........... 21,035,322 |08/07/2023 ..... 02/05/2045 ..... 96467P-AA-6 . |.ooeereeieeiiiiiiiee e [T [ 21,000,000 |[........... 21,035,322
Evergreen Basket of Long Fixed Rate Apidos Clo XL Ltd-APID 2022-40A BR

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 20,795,000 |........... 20,810,368 (08/07/2023 ..... 02/05/2045 ..... 03769R-A0-8 . |-eeevveeeeeriiirniieeeecirneee e [ 1o e 20,795,000 |........... 20,810,368
Evergreen Basket of Long Fixed Rate

57629*DB4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiinnriiii foviiiieee e feeeeiis 19,871,397 |........... 20,288,005 (08/07/2023 ..... 02/05/2045 ..... 02300B-AC-2 . | AMAPS 2 Class B Notes ........ceee [2 oeeiieiiiiiiiiiiiiiiiieen e 19,871,397 |........... 20,288,005
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeeeviiiiiinnnnnnns foeienee 125,000,000 |........... 36,481,659 |............ 3,256,589 | 09/06/2023 ..... 12/06/2046 ..... 756250-AE-9 . JUNSECURED .......eeeeeriiummemeeennieens [ 1 e [ 36,452,832 |........... 36,527,115
Evergreen Basket of Long Fixed Rate SOUTH CAROLINA STUDENT L-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininnnnii Joviiiiieei e feeeeiiis 5,227,837 |.oeceueeen 5,196,829 (09/06/2023 ..... 12/06/2046 ..... 83715R-AG-7 . 20141 CLASS B ..o [ 1 o e 5,227,837 |.occeuens 5,196,829
Evergreen Basket of Long Fixed Rate SLC STUDENT LOAN TRUST-SERIES 2005-

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiinninie Joviiiiieee e feeeeiiiis 2,239,109 |..cceveenns 2,197,743 (09/06/2023 ..... 12/06/2046 ..... 784420-AE-1 . |1 CLASS B ..eeeeeeeeiiiieeeeceeeees [ 1 e 2,239,109 |....c.eee 2,197,743
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiriiiiiiinnnnii Joviiiiieeeieiieeeees feeeeiiis 1,723,018 |..eeeees 1,710,404 | 09/06/2023 ..... 12/06/2046 ..... 784426-QT-6 . 8 CLASS B ..eeeeeeeeiiiieeeeeeeeeees [ 1 e 1,723,018 |......ece... 1,710,404
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-5 BLVN |ssuance

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Joviiiiieei e feeeeiiis 7,703,692 |............ 7,715,247 (09/06/2023 ..... 12/06/2046 ..... 72403*-CV-2 . [Confirmation .......ccooemeeeriniiinnnns [ 1 oo [ 7,708,692 |............ 7,715,247
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES

57629*DE8 ... ABS Bank Loans and Corporate Bonds 2,645,000 |............ 2,356,761 | 09/06/2023 ..... 12/06/2046 ..... 6393BE-AE-4 . [2014-1 CLASS B ... . ... 2,645,000 ....2,356,761
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiiinniniis Joviiiiieei e feeeeiiis 2,606,454 |............ 2,626,050 (09/06/2023 ..... 12/06/2046 ..... 64031A-AJ-5 . [2006-3 CLASS B .....oooeeveeeeeeiecene [ 1 o e 2,606,454 |............ 2,626,050
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininnnnii Joviiiieeiieiieeees feeeeiiiis 4,360,073 |............ 4,649,454 109/06/2023 ..... 12/06/2046 ..... 63939L-AC-1 . [2015-3 CLASS B ..ovveeieeeeeeiiiiees [ 1o e 4,360,073 |............ 4,649,454
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 ... ABS Bank Loans and Corporate Bonds 9,882,977 |........... 10,306,303 |09/06/2023 ..... 12/06/2046 ..... 64033J-AB-1 . [2014-1A CLASS B .. ....9,882,977 ...10,306,303
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeviiiiiiininninie Joviiinieee e feeeeiiiis 3,185,943 |............ 3,301,671 |09/06/2023 ..... 12/06/2046 ..... [oeeeeeeiiiiiiiiiiiiiiieciie e [ 64033N-AB-2 . [2014-BA CLASS B ....eeeeeeeeeiiieees [ 1 e e 3,185,943 |............ 3,301,671
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared SLM STUDENT LOAN TRUST-SERIES 2004

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviiiiiiiiiiiiiiis Jooviiiiiecieiiiieeeees feeeeiiiiiiees 852,424 |.....cceeeenes 847,242 |09/06/2023 ..... 12/06/2046 ... [oeeeeeeiiiiiiiiiiiiiiie e [ 784426-LJ-3 . |- 3 CLASS B . [ 1 e 852,424 |.............. 847,242
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared NELNET STUDENT LOAN TRUS-SERIES

57629*DE8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeeiiiiiiunieniiis |ooiiiiiiiies i foeeeeiiiis 1,838,442 |............ 1,837,351 [09/06/2023 ..... 12/06/2046 ... [oeeeiiiiiiiiiiiiiiiiiii i | [, 64033L-AD-2 . 2014-2A CLASS B ......eeeveeviecnnnnes [T oo o, 1,838,442 |............ 1,837,351
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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 3,240,000 |............ 3,216,816 |09/06/2023 ..... 12/06/2046 ..... 64033K-AB-8 . [2014-3A CLASS B .. ... 3,240,000 ....3,216,816
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57629*DE8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 30,238,763 30,238,763 | 09/06/2023 ..... 12/06/2046 ..... 239426-AD-1 . [Class A Term Loan ........oooovvvnens [T oo e 30,238,763 30,238,763
Evergreen Basket of Long Fixed Rate Maranon Loan Funding 202-MRNON

57629*DE8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 14,250,000 14,249,957 | 09/06/2023 ..... 12/06/2046 ..... 56581X-AA-4 . J2022-TA XR ....oovinriiiiiiiiiieneeen [T [ 14,250,000 14,249,957
Evergreen Basket of Long Fixed Rate AERCAP |RELAND CAPITAL D-SENIOR

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveenninins |oevinnns 250,000,000 |............ 8,190,443 (64,219,622)| 09/15/2023 ..... 09/15/2047 ... 00774M-AB=1 . JUNSECURED ........ceeveviimurnernnniinnns [ 2 oviiiiiiiiiiiiieccciiieenes o 8,136,767 |....uveennn 8,079,729
Evergreen Basket of Long Fixed Rate

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 29,620,286 17,527,350 (09/15/2023 ..... 09/15/2047 ... 191216-CY-4 . [ Coca-Cola Co/The-SENIOR UNSECURED |1 ...cevvvveieeiiiiiienneiiins i 29,620,286 17,527,350
Evergreen Basket of Long Fixed Rate

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 20,536,292 19,823,262 (09/15/2023 ..... 09/15/2047 ... 09778P-AA-3 . | Bon Secours Mercy Health-SECURED . [1 ......ooovviiiiiinnniiiininns foeninis 20,536,292 19,823,262
Evergreen Basket of Long Fixed Rate

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinenens foniiiinns 13,204,823 10,523,884 [09/15/2023 ..... 09/15/2047 ... 23338V-AE-6 . | DTE Electric Co-SECURED ............. [T cocoiiiiiiiiiiiiiiiiiiinns [ 13,204,823 10,523,884
Evergreen Basket of Long Fixed Rate

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiiiiiiiiiins foovinennniiiiiiinenens foneiiinns 43,286,129 36,682,462 | 09/15/2023 ..... 09/15/2047 ... 458140-AK-6 . | INTEL CORP-SENIOR UNSECURED NOTE . [2 ....ooevviuvriiiiniiiiniiinnnns foreeeinnnns 43,286,129 36,682,462
Evergreen Basket of Long Fixed Rate Brookfield Finance Inc-SENIOR

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinenniiiiiiiinenens feniiiinns 19,578,974 19,571,509 (09/15/2023 ..... 09/15/2047 ... 11271L-AC-6 . [UNSECURED .......eevveeiiiiiiiiennenne [ 1 o 19,578,974 19,571,509
Evergreen Basket of Long Fixed Rate

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 26,193,983 23,561,454 |09/15/2023 ..... 09/15/2047 ... 40728T-AA-1 . | HAMILTON COLLEGE-UNSECURED ......... [1 cocerriiiiiiiiiiiiiiiiiiiiens feeeeins 26,193,983 23,561,454
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629*DN8 ... ABS Bank Loans and Corporate Bonds ..10,907,599 |........... 10,929,826 [09/15/2023 ..... 09/15/2047 ... 756250-AE-9 . |UNSECURED .... ... 10,907,599 ... 10,929,826
Evergreen Basket of Long Fixed Rate Landmark Equity Partners

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 27,047,974 27,047,974 | 09/15/2023 ..... 09/15/2047 ... S15138-AA-9 . oo [T [ 27,047,974 27,047,974
Evergreen Basket of Long Fixed Rate Landsnet hf. Senior Notes Series G

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuvieiiiiiiins fooviniiniiiiiiiiieeens feeneiiinns 11,000,000 10,820,926 |09/15/2023 ..... 09/15/2047 ... XATTAE-AG-4 . [ | 2 e [ 11,000,000 10,820,926
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared HSRE Core Holding I, LLC Senior

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 10,800,000 10,767,690 | 09/15/2023 ..... 09/15/2047 ... U N 404656-AH-5 . Note Series B .........ccccceeereiiiiins [ 2 eiiiiiiiiiiii [ 10,800,000 10,767,690
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Wilmington Investments, Senior

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 10,800,000 10,654,294 (09/15/2023 ..... 09/15/2047 ... 97164#-AP-9 . JUnSecure .........coocuveereriiiininnnns [ 2 iiiiiiiiiiiiee fe 10,800,000 10,654,294
Evergreen Basket of Long Fixed Rate LP 1A REIT INC Senior Notes Series

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 10,700,000 10,495,665 [09/15/2023 ..... 09/15/2047 ... 502128-AK-3 . | wereiiiiiiiiiieeeieeceeiiieeeens [ 2 e [ 10,700,000 10,495,665
Evergreen Basket of Long Fixed Rate Keurig Dr Pepper Inc-SENIOR

57629*DN8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 10,296,411 10,334,959 |09/15/2023 ..... 09/15/2047 ... 49271V-A-0 . JUNSECURED ........coverviumrienneniiininns [ 2 iiiiiiiiiiiiiinccciiiieeeen foeees 10,296,411 10,334,959
Evergreen Basket of Long Fixed Rate NSPC-L HLDGS Il LP SECURED LOAN

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 250,000,000 |........... 90,853,695 18,413,093 (09/15/2023 ..... 09/15/2047 ... 06784#-AA-0 . JFACILITY .oooiiiiiiiiiniiiiiieceeiins [ 1 e 90,800,000 90,800,000
Evergreen Basket of Long Fixed Rate

57629%DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 6,497,104 |............ 6,376,063 |09/15/2023 ..... 09/15/2047 ... 20365T-AF-1 . | Entergy Texas Inc-SECURED .......... [1 .occoiiiiiiiiininniiinns o 6,497,104 |............ 6,376,063
Evergreen Basket of Long Fixed Rate TCG BDC Il SPV 2 LLC-Revolving

57629*DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 33,272,727 33,272,727 | 09/15/2023 ..... 09/15/2047 ... 87301%-AA-1 . [Credit Facility .....occvvvveriiiiiis [2 i e 33,272,727 33,272,727
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2023-

57629*DMO ... ABS Bank Loans and Corporate Bonds ..35,966,667 |........... 35,940,591 [09/15/2023 ..... 09/15/2047 ... 067934-AJ-8 . |I1A AR . . ...35,966,667 ...35,940,591
Evergreen Basket of Long Fixed Rate Buckhorn Park CLO Ltd-BKPRK 2019-1A

57629%DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 17,500,000 17,525,918 [09/15/2023 ..... 09/15/2047 ... 118382-BC-3 . B1IRR ..o [ T o 17,500,000 17,525,918
Evergreen Basket of Long Fixed Rate

57629%DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 10,000,000 10,017,670 | 09/15/2023 ..... 09/15/2047 ... 55956R-AE-8 . |Magnetite LV Ltd-MAGNE 2026-55A B [ 1 .......oooviiumiiennniiiininns foeeiinns 10,000,000 10,017,670
Evergreen Basket of Long Fixed Rate MidOcean Credit CLO XIV -MIDO 2024-

57629*DMO ... ABS Bank Loans and Corporate Bonds ..10,000,000 |............ 9,943,110 [09/15/2023 ..... 09/15/2047 ... 59803F-AW-1 . |14A DR . ...10,000,000 ....9,943,110
Evergreen Basket of Long Fixed Rate Morgan Stanley Private B-MS 4.466

57629°DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 10,000,000 |............ 9,987,902 (09/15/2023 ..... 09/15/2047 ... B1776N-VE-0 . |07/06/28 .......evvvveeeinnieeeeeeicnne [ 1 e 10,000,000 |............ 9,987,902
Evergreen Basket of Long Fixed Rate Morgan Stanley Eaton Van-MSEV 2022-

57629%DMO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 10,000,000 10,013,560 |09/15/2023 ..... 09/15/2047 ... 617922-AU-3 . [17A BR ..eeoviiiiiiiiececiiiieeeeeeeen [T e 10,000,000 10,013,560
Evergreen Basket of Long Fixed Rate 0CP CLO 2015-9 Ltd-0CP 2015-9A BR3

57629*DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 10,000,000 10,002,710 | 09/15/2023 ..... 09/15/2047 ... B7001Y-BG-8 . |-oeeeereeeeeeeeiiiieeeeeiiieeeeeeeee [T [ 10,000,000 10,002,710
Evergreen Basket of Long Fixed Rate OCP CLO 2017-13 Ltd-0CP 2017-13A

57629*DMO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 10,000,000 10,044,280 |09/15/2023 ..... 09/15/2047 ..... 67097L-AX-4 . BIR2 ...oeevvriiiiiieeiiiiiiiieneeiiies [T o, 10,000,000 10,044,280
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared OHA Credit Partners XII -OAKC 2015-

57629*DMO ... ABS Bank Loans and Corporate Bonds ..10,000,000 |...........10,000,000 [09/15/2023 ..... 09/15/2047 ... 67109Y-BA-1 . |12A A2R2 1. ...10,000,000 ...10,000,000
Evergreen Basket of Long Fixed Rate

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveeniiiins |oevinns 250,000,000 |............ 1,647,489 |......... (70,492,711) [ 09/15/2023 ..... 09/15/2047 ... 456866-AM-4 . | INGERSOLL-RAND CO-DEBENTURE ........ T [ 1,503,853 [............ 1,631,530
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 2,119,272 |............ 2,144,141 [09/15/2023 ..... 09/15/2047 ... 042735-AK-6 . | Arrow Electronics Inc-DEBENTURE .. [2 .......cocccvviiiiiiiinnnnnn o 2,119,272 | 2,144,141
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiieiiiiiiins fooviniinnciiiiiinenees foneiiinns 12,050,382 |........... 12,074,938 (09/15/2023 ..... 09/15/2047 ... 756250-AE-9 . JUNSECURED ........ccovviiuviieneeiinnnns L U R 12,060,382 |........... 12,074,938
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 15,597,995 |........... 15,623,635 [09/15/2023 ..... 09/15/2047 ... 06760H-AJ-5 . |IA C oo [ 2 i [ 15,597,995 |........... 15,623,635
Evergreen Basket of Long Fixed Rate NSPC-L HLDGS Il LP SECURED LOAN

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinnnnnniiiiiiinenens foneiiinns 60,000,000 |........... 60,000,000 |09/15/2023 ..... 09/15/2047 ... 06784#-AA-0 . JFACILITY ..ooviiiiiiiiiiiiiiieeces T [ 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 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinenens foniiiinns 50,355,201 |........... 50,355,201 | 09/15/2023 ..... 09/15/2047 ... 056518-AA-7 . |I1-A Investco, LLC - Term Loan ... [1 ..ccoooiiiiiiiiininiiiiiinns foenins 50,355,201 |........... 50,355,201
Evergreen Basket of Long Fixed Rate Silver Point CLO 9 Ltd-SPCLO 2025-

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiiiiiiiiiins foovinennniiiiiiinenens foneiiinns 19,300,000 |........... 19,344,294 109/15/2023 ..... 09/15/2047 ... 82809V-AA-0 . OA A1 eviiiiiiiiiiieeeieeneeen [T [ 19,300,000 |........... 19,344,204
Evergreen Basket of Long Fixed Rate Woodmont 2022-9 Trust-WDMNT 2022-9A

57620°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinenniiiiiiiinenens feniiiinns 25,000,000 |........... 25,030,400 | 09/15/2023 ..... 09/15/2047 ... 97988R-BA-9 . JATR ... L U R 25,000,000 [........... 25,030,400
Evergreen Basket of Long Fixed Rate

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 24,874,013 |........... 24,871,861 [09/15/2023 ..... 09/15/2047 ... 00401U-AT-5 . | ABSOLUTE ISSUER CO LLC S Class B . [2 ...covvevivvviineniiiiiiinnen foeeninns 24,874,013 |........... 24,871,861
Evergreen Basket of Long Fixed Rate

57629°DL2 ... ABS Bank Loans and Corporate Bonds ..23,229,000 |...........23,787,376 [09/15/2023 ..... 09/15/2047 ... 025816-DK-2 . | American Express Co-SUBORDINATED . |2 . ... 23,229,000 ...23,787,376
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629°DL2 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 24,750,000 |........... 24,590,090 |09/15/2023 ..... 09/15/2047 ... 06764A-AG-5 . J4A C evvveeeeiiiiiiee e L U R 24,750,000 |........... 24,590,090
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviuvieenninins |oevinns 250,000,000 |............ 1,064,932 |.......... (71,046,224)| 09/15/2023 ..... 09/15/2047 ... 04352E-AA-3 . | Ascension Health-SENIOR UNSECURED [ 1 .....ooovviiiininnnnniiiiinns e 1,011,327 i 937,929
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared DISCOVER FINANCIAL SVS-SENIOR

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Joeviniiineiiiiiiiennes foeeiiiinns 4,298,088 |............ 4,300,294 |09/15/2023 ..... 09/15/2047 ... U N 254700-AM-0 . JUNSECURED ........coevevvurriereniiinnns [2 cvieiiiiiiiiieecciiiieenes o, 4,298,088 |............ 4,300,294
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared NSPC-L HLDGS |1 LP SECURED LOAN

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiniiins foovinnnnniiiiiiinenens feneiiinns 60,000,000 |........... 60,000,000 |09/15/2023 ..... 09/15/2047 ... 06784#-AA-0 . JFACILITY ..ooiiiiiiiiiiiiiiiiieees T [ 60,000,000 |........... 60,000,000
Evergreen Basket of Long Fixed Rate FLORIDA POWER & LIGHT CO-SECURED

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 43,268,138 |........... 36,454,818 | 09/15/2023 ..... 09/15/2047 ... 341081-FG-7 . [BOND ..eeeveeiiiiiiiieeeiiiiiee e L U R 43,268,138 |........... 36,454,818
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2024-V-BABSN 2024-

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 30,000,000 |........... 30,040,650 [09/15/2023 ..... 09/15/2047 ... 06763Y-AJ-8 . BA C .evvveeeeeiiiiiieeeeiiiieeeeeen [T e 30,000,000 [........... 30,040,650
Evergreen Basket of Long Fixed Rate

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiviiiiniiiis Joovinnniieiiiiiiienees foeeiiiinns 1,293,642 |............ 1,281,441 109/15/2023 ..... 09/15/2047 ... 98389B-AV-2 . | Xcel Energy Inc-SENIOR UNSECURED . [2 ......coovevveveieriiinnnnnnes foeeneninnns 1,203,642 |............ 1,281,441
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 15,913,279 |........... 15,913,279 (09/15/2023 ..... 09/15/2047 ... 239426-AD-1 . [Class A Term Loan ..........c.cceueeees L U R 15,913,279 |........... 15,913,279
Evergreen Basket of Long Fixed Rate TCG BDC Il SPV 2 LLC-Revolving

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 33,272,727 |.ccvveenn 33,272,727 | 09/15/2023 ..... 09/15/2047 ... 87301%-AA-1 . [Credit Facility .....occvvvveriiiiiis [2 i e 33,272,727 |.ueveennnn 33,272,727
Evergreen Basket of Long Fixed Rate RRPF ENGINE LEASING LTD Senior

57629*DP3 .. ABS Bank Loans and Corporate Bonds ..13,000,000 |........... 13,054,955 [09/15/2023 ..... 09/15/2047 ... G73346-BC-6 . [Secured Notes .. 1. ...13,000,000 ... 13,054,955

TPF EQUITY REIT
[EQUITY TRUST OP PTRSHP LP/TPF HOTEL

Evergreen Basket of Long Fixed Rate REIT OP PRTSHP GTD SR NOTES SER

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccovviiviiiiiiiiins foonininniiiiiiiinenens feneiiinns 12,700,000 |........... 12,798,059 (09/15/2023 ..... 09/15/2047 ... 87278%-AG-7 . [2025-B ......cevviiiiiiiiiiee e 2 e [ 12,700,000 |........... 12,798,059
Evergreen Basket of Long Fixed Rate JRD Holdings LLC Senior Note Series

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnenniiiiiiinenees foneiiinns 12,500,000 |........... 12,033,935 | 09/15/2023 ..... 09/15/2047 ... 481218-AG-6 . [2020A ....ooeiiiiiiiiiie s 2 e [ 12,500,000 |........... 12,033,935
Evergreen Basket of Long Fixed Rate Brown Advisory Managemen Senior

57629°DP3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 12,500,000 |........... 11,082,253 [09/15/2023 ..... 09/15/2047 ... 11523*-AA-3 . [Secured Notes .............cccccoevnnns L U R 12,500,000 |........... 11,082,253
Evergreen Basket of Long Fixed Rate Keurig Dr Pepper Inc-SENIOR

57629*DP3 .. ABS Bank Loans and Corporate Bonds .. 12,495,644 |........... 12,542,426 [09/15/2023 ..... 09/15/2047 ... 49271V-AW-0 . |UNSECURED .... 2. ... 12,495,644 ... 12,542,426
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES

57629*ERS ......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviviienninins foevinnns 150,000,000 |............ 2,224,858 |.......... (26,732,165)| 08/30/2023 ..... 08/30/2034 ..... 281378-AB-5 . [2015-1 CLASS B ......cocvvviiineeinnns T [ 2,204,951 |...conenns 2,223,121
Evergreen Basket of Long Fixed Rate EDUCATIONAL SERVICES OF -SERIES

57629*ERS .......... [ABS Bank Loans and Corporate Bonds |2 .........cccooviiiviniiiiiiins |ovviiinnniniiiiiiiiiiens foeeiiinns 2,866,559 |............ 2,929,662 |08/30/2023 ... 08/30/2034 ..... 28137T-AB-9 . J2014-2 CLASS B .....cccvveeeeeviinnnes [T i o, 2,866,559 |............ 2,929,662
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared COLLEGIATE FUNDING SERVI-SERIES

57629*ERS ... ABS Bank Loans and Corporate Bonds 761,972 |... ....758,722 (08/30/2023 ..... 08/30/2034 ..... 19458L-BD-1 . [2005-A CLASS B ... . ....761,972 758,722
Evergreen Basket of Long Fixed Rate Pennsylvania Electric Co-SENIOR

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Jooviiiniieniiiiiiinens feeeiiiinns 6,119,257 |............ 6,027,014 |08/30/2023 ..... 08/30/2034 ..... 708696-BY-4 . JUNSECURED ........coevevvuvenennenninnns [T oo e 6,119,257 |............ 6,027,014
Evergreen Basket of Long Fixed Rate Schlumberger Holdings Co-SENIOR

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 40,359,661 |........... 40,403,667 (08/30/2023 ..... 08/30/2034 ..... 806851-AK~7 . JUNSECURED ........cooeevvumvveeneniinnnns [ 1o e 40,359,661 |........... 40,403,667
Evergreen Basket of Long Fixed Rate HONEYWELL INTERNATIONAL -

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiieiiiiiiins fooviniinnciiiiiinenees foneiiinns 27,926,393 |........... 24,686,153 | 08/30/2023 ..... 08/30/2034 ..... 438516-BB-1 . [SENIORUNSECURED NOTE ........ccovvcvnnn [T oo [ 27,926,393 |........... 24,686,153
Evergreen Basket of Long Fixed Rate HONEYWELL INTERNATIONAL -SENIOR

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 22,676,709 |........... 20,735,181 (08/30/2023 ..... 08/30/2034 ..... 438516-AT-3 . NOTE ...ovveeeeiiiiiineeeiiiieeeeeeee [T e 22,676,709 |........... 20,735,181
Evergreen Basket of Long Fixed Rate

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 20,000,000 |........... 20,034,840 |08/30/2023 ..... 08/30/2034 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 |1 ..oveiiiiiiiiiiiiiiiiiiien foees 20,000,000 |........... 20,034,840
Evergreen Basket of Long Fixed Rate Keurig Dr Pepper Inc-SENIOR

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinenens foniiiinns 24,991,289 |........... 25,084,852 | 08/30/2023 ..... 08/30/2034 ..... 49271V-A-0 . JUNSECURED ........coveeviumrienneniiiinnns [ 2 iiiiiiiiiiiiieeccciiiieeeen foees 24,991,289 |........... 25,084,852
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

57629*ER8 ......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiiiiiiiiiins foovinennniiiiiiinenens foneiiinns 10,000,000 |........... 10,000,000 | 08/30/2023 ..... 08/30/2034 ..... 045258-AB-2 . JLOANS ..vvvreeiiniriiineniiiireeeeeeineee [T e 10,000,000 |........... 10,000,000
Evergreen Basket of Long Fixed Rate Edwards Lifesciences Cor-SENIOR

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveenninins |oeninnns 200,000,000 |............ 5,935,335 |......... (82,262, 100)  08/30/2023 ..... 08/30/2049 ..... 28176E-AD-0 . JUNSECURED ........ccovvviiuvrnereeiiinnns [2 i o 5,887,630 |............ 5,859,919
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 6,798,065 |............ 6,757,606 |08/30/2023 ..... 08/30/2049 ..... 361448-BC-6 . | GATX Corp-SENIOR UNSECURED ......... [2 eevvviiiiiiiiiiiiiiiiiienn o 6,798,065 |............ 6,757,606
Evergreen Basket of Long Fixed Rate

57629*EU1 ... ABS Bank Loans and Corporate Bonds ..43,901,802 |........... 34,988,540 (08/30/2023 ..... 08/30/2049 ..... 23338V-AE-6 . | DTE Electric Co-SECURED ...43,901,802 ...34,988,540
Evergreen Basket of Long Fixed Rate

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 40,000,001 |........... 40,069,681 (08/30/2023 ..... 08/30/2049 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 [ 1 ..oveviiiiiiiiiiiiiiiiiien feeeiis 40,000,001 [........... 40,069,681
Evergreen Basket of Long Fixed Rate Park Blue CLO 2022-1 Ltd-PKBLU

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis Joovininiiniiiiiiienens foeeiiinnns 8,000,000 |............ 8,013,568 |08/30/2023 ..... 08/30/2049 ..... 70016W-AQ-7 . J2022-1A AR ..o [T e 8,000,000 |...evveennnn 8,013,568
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings Middle Market CL-BIM 2023-

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Joeviniiineiiiiiiiennes foeeiiiinns 7,366,667 |............ 7,361,326 (08/30/2023 ..... 08/30/2049 ..... U N 067934-AJ-8 . |ITA ATR .oeoviiiiiiiiieiiiiieeecee [T e 7,366,667 |............ 7,361,326
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Diameter Capital OLO 5 L-DCLO 2023-

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 10,375,000 |........... 10,389,017 |08/30/2023 ..... 08/30/2049 ..... 25255R-A0-2 .. JBA BR .eeeiiiiiiiiiieeceiieeeeeeens [T [ 10,375,000 |........... 10,389,017
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2016-

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 10,300,000 |........... 10,316,841 |08/30/2023 ..... 08/30/2049 ..... 08181B-BC-2 . 9A BR2 ... [ 1 e 10,300,000 |........... 10,316,841
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-4 Ltd-CANYC 2021-4A

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 10,240,000 |........... 10,248,438 (08/30/2023 ..... 08/30/2049 ..... 13877P-A0-0 . BR .eeeeeeiiiiiiiieeeeciieieececieeeee [ T o 10,240,000 |........... 10,248,438
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2026-1-BABSN 2026-

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 10,200,000 |........... 10,264,372 (08/30/2023 ..... 08/30/2049 ..... 06765N-AG-6 . |TA C .oevvveeeeeeiiiieneeeciiieeeeeeee [T e 10,200,000 |........... 10,264,372
Evergreen Basket of Long Fixed Rate LANDSVIRKJUN Senior Green Notes

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 10,200,000 |........... 10,215,547 (08/30/2023 ..... 08/30/2049 ..... XB15T*-AN-0 . [2031 ..oooiiiiiiiiiiiiiiiecnccciieees | 1 | 10,200,000 |........... 10,215,547
Evergreen Basket of Long Fixed Rate Wise CLO 2025-3 Ltd-WYZE 2025-3A B1

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 10,175,000 |........... 10,209,310 |08/30/2023 ..... 08/30/2049 ..... O7T1BD-AC-4 . e [T [ 10,175,000 |........... 10,209,310
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2021-1 Ltd-WELF 2021~

57629*EU1 ... ABS Bank Loans and Corporate Bonds ..10,063,000 |...........10,063,614 [08/30/2023 ..... 08/30/2049 ..... 94950C-A0-9 . 1A BR ... ...10,063,000 ...10,063,614
Evergreen Basket of Long Fixed Rate ABPCI Direct Lending Fun-ABPCI

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 10,000,000 |........... 10,004,610 | 08/30/2023 ..... 08/30/2049 ..... 00112A-AE-2 . J2024-17A B ..ooooiiinriiiieeiiiieenees [T e 10,000,000 |........... 10,004,610
Evergreen Basket of Long Fixed Rate AGL Core CLO 38 Ltd-AGL 2025-38A B

57629*EUT .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinnenniiiiiiinenens foneiiinns 10,000,000 |............ 9,999,690 |08/30/2023 ..... 08/30/2049 ..... 008520-AE-1 . |-eeerreieeeeeeiiieeeeeeiieeeeeeeeeee [T e 10,000,000 |............ 9,999,690
Evergreen Basket of Long Fixed Rate Bank of New York Mellon -SENIOR

57629*ES6 ... ABS Bank Loans and Corporate Bonds ..5,464,265 |........ (104,742,096) | 09/05/2023 ..... 09/03/2049 ..... 06406R-AF-4 . |UNSECURED .... ....5,388,016 ....5,328,588
Evergreen Basket of Long Fixed Rate Mitsubishi UFJ Financial-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnie Jooviiniiieniiiiiienens foeeiiiinns 8,422,820 |............ 8,373,574 [09/05/2023 ..... 09/03/2049 ..... 606822-AV-6 . JUNSECURED .........cccovvvuueeernenninns [T oo e 8,422,820 |............ 8,373,574
Evergreen Basket of Long Fixed Rate Narragansett Electric Co-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinnnnins Jooviinniieniiiiiienens foeeiiiins 2,581,000 |............ 2,544,977 109/05/2023 ..... 09/03/2049 ..... 631005-BH-7 . JUNSECURED ........ceveevimvrnereniiinnns [ 1o e 2,581,000 [............ 2,544,977
Evergreen Basket of Long Fixed Rate

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnin Jooviinninnniiiiiiinees foeeiiiins 2,228,179 | 2,218,915 [09/05/2023 ..... 09/03/2049 ..... 532457-AZ-1 . | Eli Lilly & Co-SENIOR UNSECURED .. [1 ..cvvverriiiiiiiiiiiiiiiinns o 2,228,179 |.ocoonnnns 2,218,915
Evergreen Basket of Long Fixed Rate Federal Realty Investmen-SENIOR

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 4,204,202 |............ 4,143,235 1 09/05/2023 ..... 09/03/2049 ..... 313747-AY-3 . JUNSECURED ........cceeviiiiureneriiiiinns [ covviiiiiiiiiiiineiiiiiiiienes foneeniins 4,204,202 |............ 4,143,235
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared JetBlue 2019-1 Class A P-JETBLUE

57629*ES6 ... ABS Bank Loans and Corporate Bonds ..17,405,864 |........... 16,842,926 [09/05/2023 ..... 09/03/2049 ..... 477143-AJ-0 . ... 17,405,864 ... 16,842,926
Evergreen Basket of Long Fixed Rate

57629%ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 1,698,741 |...ceeeeee. 1,683,899 |09/05/2023 ..... 09/03/2049 ..... 670346-AP-0 . | Nucor Corp-SENIOR UNSECURED ........ [1 .eccreriiiiiiiiiiiiiiiiinns o 1,698,741 |....oeeeenn 1,683,899
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2006~

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,315,622 |............ 1,284,437 |09/05/2023 ..... 09/03/2049 ..... 78442G-RY=4 . J2 CLASS B ..eoeeeiiinieiieeeiiiieeeneen [ 1 e 1,315,622 |............ 1,284,437
Evergreen Basket of Long Fixed Rate

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiniiiins foviinniiciiiiiiiieens foeeiiiiiinns 999,999 f............ 1,001,741 109/05/2023 ..... 09/03/2049 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 [ 1 ..covviiiiiiiiiiiiiiiiiiiin [ 999,999 |........ee. 1,001,741
Evergreen Basket of Long Fixed Rate BARINGS PORTFOLI0 FINANC Floating

57629*ES6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniinnnins |ooniiininiiiiiiiieenns o 255,000,000 |......... 255,000,000 |09/05/2023 ..... 09/03/2049 ..... 06766#-AA-5 . [Rate Notes .......cccooevviiuvninenincnns [ 1 e 255,000,000 |......... 255,000,000
Evergreen Basket of Long Fixed Rate

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 306,000,000 |........... 10,577,435 |........ (122,699,533)| 09/05/2023 ..... 09/03/2049 ..... 801060-AD-6 . | Sanofi-SENIOR UNSECURED ............. [1 cocoriiiiiiiiiiiiiiiiiiiinns fes 10,485,708 |........... 10,369,686
Evergreen Basket of Long Fixed Rate

57620%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 2,79179 | 2,669,387 [09/05/2023 ..... 09/03/2049 ..... 00108W-AH-3 . | AEP Texas Inc-SENIOR UNSECURED ... [2 ....ooooviviiiveiniiiiiinnnne foeeeniinis 2,729,179 ..o 2,669,387
Evergreen Basket of Long Fixed Rate Toyota Motor Corp-SENIOR UNSECURED

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 12,499,000 |........... 12,345,569 |09/05/2023 ..... 09/03/2049 ..... 892331-AD-1 . e [T [ 12,499,000 |........... 12,345,569
Evergreen Basket of Long Fixed Rate salesforce.com Inc-SENIOR UNSECURED

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 18,944,686 |........... 18,807,779 | 09/05/2023 ..... 09/03/2049 ..... THBBL-AF-1 . oo [T e 18,944,686 |........... 18,807,779
Evergreen Basket of Long Fixed Rate General Dynamics Corp-SENIOR

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 8,007,101 |......oee 7,925,318 [09/05/2023 ..... 09/03/2049 ..... 369550-BC-1 . JUNSECURED ........eevvevimvreenneeiinnns [ 1o e 8,007,101 |.uvveeenns 7,925,318
Evergreen Basket of Long Fixed Rate Toyota Industries Corp-SENIOR

57629*FB2 ... ABS Bank Loans and Corporate Bonds ..23,127,847 |........... 22,698,290 [09/05/2023 ..... 09/03/2049 ..... 892330-AC-5 . |UNSECURED .... ...23,127,.847 ... 22,698,290
Evergreen Basket of Long Fixed Rate Empower CLO 2023-2 Ltd-EMP\

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 48,115,000 |........... 48,128,376 [09/05/2023 ..... 09/03/2049 ..... 20247B-AN=7 . J2A AR eveeieiiiiieieeeeiieeeeeeeene [ T e 48,115,000 |........... 48,128,376
Evergreen Basket of Long Fixed Rate

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 15,805,350 |........... 13,394,109 (09/05/2023 ..... 09/03/2049 ..... 458140-AK-6 . | INTEL CORP-SENIOR UNSECURED NOTE . [2 ....ooevvivriinineiiiiiiinnens foreeeinnns 15,805,350 |........... 13,394,109
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared NSPC-L HLDGS |1 LP SECURED LOAN

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 11,100,000 |........... 11,100,000 | 09/05/2023 ..... 09/03/2049 ..... U N 06784#-AA-0 . JFACILITY oooiiiiiiininiiiiniieeeeiinns [ 1 e 11,100,000 |........... 11,100,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared TCG BDC 11 SPV 2 LLC-Revolving

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 88,727,273 |........... 88,727,273 [09/05/2023 ..... 09/03/2049 ..... 87301%-AA-1 . [Credit Facility .....occvvvveriiiiiis [2 i e 88,727,273 |........... 88,727,273
Evergreen Basket of Long Fixed Rate Hayfin US XIV Ltd-HAYFN 2021-14A

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 17,500,000 |........... 17,525,953 |09/05/2023 ..... 09/03/2049 ..... 42088A-AL-8 . JATR ..o [T [ 17,500,000 |........... 17,525,953
Evergreen Basket of Long Fixed Rate

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 19,000,000 |........... 19,018,943 (09/05/2023 ..... 09/03/2049 ..... 14987V-AQ-2 . | CBAM 2019-9 Ltd-CBAM 2019-9A BIR . |1 ..ooovvviiiiiiiiiiiiniiiins o 19,000,000 |........... 19,018,943
Evergreen Basket of Long Fixed Rate Galaxy 35 Clo Ltd-GALXY 2025-35A B

57629%FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 19,000,000 |........... 19,087,932 (09/05/2023 ..... 09/03/2049 ..... 362930-AC-3 . |eeeniriiieee e [T [ 19,000,000 [........... 19,087,932
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2018-

57629*FB2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 18,940,110 |........... 18,991,257 (09/05/2023 ..... 09/03/2049 ..... 64130X-Al-6 . J29A BR ..o [T [ 18,940,110 |........... 18,991,257
Evergreen Basket of Long Fixed Rate

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvveenninins |oevinns 200,000,000 |........... 15,098,926 |.......... (49,158,511)| 08/30/2023 ..... 08/30/2039 ..... 693304-AY-3 . | PECO Energy Co-SECURED .......cccocce [ 1 coeiiiiiiiiiiiiiiiiiiiiens [ 15,064,977 |............ 9,482,869
Evergreen Basket of Long Fixed Rate MCCORMICK & CO INC/MD-SENIOR

57629%EY3 ... ABS Bank Loans and Corporate Bonds ..27,974,063 |...........28,067,373 [08/30/2023 ..... 08/30/2039 ..... 579780-AN-7 . |UNSECURED .... ...27,974,063 ...28,067,373
Evergreen Basket of Long Fixed Rate United Airlines 2019-2 C-UNTD AIR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiis Joovinnneiiniiiiiienees foeeiiiinns 7,691,807 |............ 7,566,189 |08/30/2023 ..... 08/30/2039 ..... 90932K-AA-7 . [19-2 B FIXED ...ovvvveiieiiiiiiiiinenns [ 2 i e 7,691,807 |...oovennnn 7,566,189
Evergreen Basket of Long Fixed Rate CROWN CASTLE INTL CORP-SENIOR

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinnenniiiiiiinenens foneiiinns 20,231,273 |..eueeees 20,278,666 (08/30/2023 ..... 08/30/2039 ..... 22822V-AE-1 . JUNSECURED ........coveviiumrinineniiinnns [2 i feees 20,231,273 |..eeveeenn 20,278,666
Evergreen Basket of Long Fixed Rate Aviation Capital Group L-SENIOR

57629%EY3 ... ABS Bank Loans and Corporate Bonds ...9,744,347 |............ 9,699,069 [08/30/2023 ..... 08/30/2039 ..... 05369A-AA-9 . |UNSECURED ... ... 9,744,347 .... 9,699,069
Evergreen Basket of Long Fixed Rate

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinneens foneiinnns 25,000,000 |........... 25,046,550 | 08/30/2023 ..... 08/30/2039 ..... 67570K-AL-8 . | OCP CLO Ltd-0CP 2023-27A BR2 ....... [1 «ccvreriiiiiiiiiiiiiiiiiiens feeeees 25,000,000 |........... 25,046,550
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2014-

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiniiins fooninnnnnnciiiiiinenens foneiiinns 25,000,000 |........... 25,006,275 | 08/30/2023 ..... 08/30/2039 ..... 67707C-BE-7 . [10RA B1R2 .....oovevvinineeneiiinnenens [ 1 e 25,000,000 [........... 25,006,275
Evergreen Basket of Long Fixed Rate Pikes Peak Clo 22-PIPK 2026-22A A1

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinennniiiiiiieenens feneiiinns 25,000,000 |........... 24,960,000 (08/30/2023 ..... 08/30/2039 ..... T20921-AA=3 . e [T [ 25,000,000 |........... 24,960,000
Evergreen Basket of Long Fixed Rate Pikes Peak CLO 19 2025-PIPK 2025-

57629*EY3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeiiceiiiiiiiiis |ovviinniniiiiiiiiinens foveeiinnns 25,000,000 |........... 25,078,700 |08/30/2023 ..... 08/30/2039 ..... 721320-AD-3 . 119AB vvereiiiiiiiiiiiiiiiiieeeeeee [ 1 [, 25,000,000 |........... 25,078,700
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Rockford Tower 2024-2 Lt-ROCKT

57629%EY3 ... ABS Bank Loans and Corporate Bonds ..25,000,000 |...........25,073,075 [08/30/2023 ..... 08/30/2039 ..... T7340X-AA-2 . [2024-2A A1 ... ...25,000,000 ...25,073,075
Evergreen Basket of Long Fixed Rate

57620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiiinnnnnnnns |oevinnns 200,000,000 |........... 18,969,294 |.......... (15,592,450)  07/10/2023 ..... 01/08/2035 ..... 61744Y-AK-4 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..cooovviiiiiiiinniiiiiiinns feeeennns 18,928,333 |........... 18,690,705
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL

S7620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,054,385 |.....oeeeenn 2,036,502 (07/10/2023 ..... 01/08/2035 ..... B3%N-AC-2 . J2021-1A B e [T e 2,054,355 |............ 2,036,502
Evergreen Basket of Long Fixed Rate

S7620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,609,806 |............ 1,282,972 07/10/2023 ..... 01/08/2035 ..... 23338V-AE-6 . | DTE Electric Co-SECURED ............. [1 cocoiiiiiiiiiiiiiiiiinns o 1,609,806 |............ 1,282,972
Evergreen Basket of Long Fixed Rate

S7620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 13,588,189 |........... 11,054,924 (07/10/2023 ..... 01/08/2035 ..... 95000U-20-5 . |Wells Fargo & Co-SENIOR UNSECURED [ 2 .......coccvvvvveeviinnnnnnnn foeennnnns 13,588,189 |........... 11,054,924
Evergreen Basket of Long Fixed Rate Birch Grove CLO 8 Ltd-BGCLO 2024-8A

S7620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 50,000,000 |........... 50,028,250 |07/10/2023 ..... 01/08/2035 ..... 09077T-AN-5 . JATR o [T [ 50,000,000 |........... 50,028,250
Evergreen Basket of Long Fixed Rate Capital Street Master Tr-CAPST

57620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 50,000,000 |........... 49,999,810 |07/10/2023 ..... 01/08/2035 ..... 14051L-AE-2 . [2026-1 A .ooovonnniiieieciiiieeeeeeen | T o 50,000,000 |........... 49,999,810
Evergreen Basket of Long Fixed Rate Diameter Capital Clo 6 L-DCLO 2024-

57620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 50,000,000 |........... 50,075,000 (07/10/2023 ..... 01/08/2035 ..... 25255U0-AN-2 .. JBA ATR oo [T [ 50,000,000 |........... 50,075,000
Evergreen Basket of Long Fixed Rate

57620%EW7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 43,745,051 |........... 43,503,500 |07/10/2023 ..... 01/08/2035 ..... 34411J-AA-8 . | FNA 9 LLC-FNH 2026-1 A ...ooovnnnnes [ 1 e [ 43,745,051 |........... 43,503,500
Evergreen Basket of Long Fixed Rate BR DSCO Il Investco, LLC & BR SCO

57629*EB3 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 250,000,000 |........... 19,411,158 |........... (9,871,398)(07/10/2023 ..... 01/08/2032 ..... 056518-AA-7 . |I1-A Investco, LLC - Term Loan ... [1 ..ccooooiiiiiiiiinnniiiiiinns foeninns 19,365,930 |........... 19,365,930
Evergreen Basket of Long Fixed Rate Fred Hutchinson Cancer R-UNSECURED

57629*EB3 ... ABS Bank Loans and Corporate Bonds ...7,295,093 |............ 5,441,202 07/10/2023 ..... 01/08/2032 ..... 355611-AA-2 . ... 7,295,093 .... 5,441,202
Evergreen Basket of Long Fixed Rate

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 75,000,000 |........... 75,130,650 (07/10/2023 ..... 01/08/2032 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 |1 ..ooeviiiiiiiiiiiiiiiiiien feeeeis 75,000,000 |........... 75,130,650
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2023-

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 9,100,000 |............ 9,093,403 |07/10/2023 ..... 01/08/2032 ..... 067934-AJ-8 . |ITA ATR .oeoviiiiiiiiieiiiiieeecee [T e 9,100,000 |-..uvveennns 9,093,403
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Whitebox CLO IV Ltd-WBOX 2023-4A BR

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 13,000,000 |........... 13,000,000 |07/10/2023 ..... 01/08/2032 ..... U N 96467K-A0-2 . |-eeenrreeeeeeeeiiiee e [T [ 13,000,000 |........... 13,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared American Express Co-SENIOR

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 12,967,243 |........... 13,030,061 |07/10/2023 ..... 01/08/2032 ..... 025816-DP-1 . JUNSECURED ........coveevvumvnenneniinnnns [ 1o e 12,967,243 |........... 13,030,061
Evergreen Basket of Long Fixed Rate Carlyle Global Market St-CGMS 2016-

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 12,925,000 |........... 12,928,180 |07/10/2023 ..... 01/08/2032 ..... 14311U-BC-1 . BABRRR .o [ T o 12,925,000 |........... 12,928,180
Evergreen Basket of Long Fixed Rate

57629*EB3 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 12,900,000 |........... 12,911,236 (07/10/2023 ..... 01/08/2032 ..... 12719R-AE-7 . [ CTM CLO 2025-2 Ltd-CTM 2025-2A B . |1 ..coovrviiiiiiiiiiiineeiiins o 12,900,000 |........... 12,911,236
Evergreen Basket of Long Fixed Rate

57629*EB3 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 12,900,000 |........... 12,901,548 (07/10/2023 ..... 01/08/2032 ..... 36626T-AE-4 . | Garnet CLO 3 Ltd-GARNET 2025-3A B [ 1 ..eeevevviiiiiiiiiiiiiiiiiens fereeeens 12,900,000 |........... 12,901,548
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 12,833,333 |........... 12,671,312 |07/10/2023 ..... 01/08/2032 ..... 06764C-AD-8 . [BA D ..evvveeeeiiiiiiiieeeiiiieneeeenn [ 2 i [ 12,833,333 |........... 12,671,312
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GCBSL

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 12,755,143 |........... 12,762,630 |07/10/2023 ..... 01/08/2032 ..... 38180B-AA-5 . [2024-76A A1 ...ooovvviiiieiiiiiieenens [T [ 12,755,143 |........... 12,762,630
Evergreen Basket of Long Fixed Rate Apidos Loan Fund 2024-1 -APID 2024-

57629*EB3 ... ABS Bank Loans and Corporate Bonds ..12,750,000 |........... 12,780,498 (07/10/2023 ..... 01/08/2032 ..... 037986-AS-5 . |1A BR ... . ...12,750,000 ... 12,780,498
Evergreen Basket of Long Fixed Rate Halseypoint Clo 6 Ltd-HLSY 2022-6A

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 12,750,000 |........... 12,454,391 | 07/10/2023 ..... 01/08/2032 ..... 40639G-A-9 . PTR e [ 2 e e 12,750,000 |........... 12,454,391
Evergreen Basket of Long Fixed Rate

57629*EB3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 12,750,000 |........... 12,757,586 |07/10/2023 ..... 01/08/2032 ..... 55820L-AL-9 . | Atrium XV-ATRM 15A BTR ......oooovvis [ 1 oo [ 12,750,000 |........... 12,757,586
Evergreen Basket of Long Fixed Rate Park Blue CLO 2024-VI Lt-PKBLU

57629*EB3 ... ABS Bank Loans and Corporate Bonds ..12,750,000 |........... 12,753,570 [07/10/2023 ..... 01/08/2032 ..... 70019K-AG-2 . [2024-6A C ... . ...12,750,000 ... 12,753,570
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-2 Ltd-TICP 2016-6A

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnins |oevinns 215,000,000 |........... 24,129,086 |.......... (66,555,566)| 08/21/2023 ..... 02/20/2050 ..... 87246M-AS-1 . JAR2 ..eevviiiiiiiiiiieenciieeeeeen [T [ 24,089,747 |........... 24,308,366
Evergreen Basket of Long Fixed Rate

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 50,000,000 |........... 50,040,700 (08/21/2023 ..... 02/20/2050 ..... 17181U-AA-6 . [ CIFC Funding Ltd-CIFC 2024-2A A1 . |1 .oooiiiiiiiiiiiiiiiiniiiiis o 50,000,000 |........... 50,040,700
Evergreen Basket of Long Fixed Rate Millennium Pipeline Comp Senior

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 13,614,386 |........... 13,959,315 | 08/21/2023 ..... 02/20/2050 ..... 60040#-AB-8 . [Secured ..........ccceuverrieiiiinennnnns [T o e 13,614,386 |........... 13,959,315
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629*FCO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 51,647,240 |........... 51,647,240 108/21/2023 ... 02/20/2050 ..... 092598-AA-5 . |- Credit Facility Revolver .......... |2 cooooriiiiinnnniiiiiiinnnens foeenenns 51,647,240 |........... 51,647,240
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Silver Point CLO 2 Ltd-SPCLO 2023

57629*FCO ... ABS Bank Loans and Corporate Bonds ..17,250,000 |........... 17,265,473 [08/21/2023 ..... 02/20/2050 ..... 82808E-AU-5 . J2A BR ... . ...17,250,000 ... 17,265,473
Evergreen Basket of Long Fixed Rate Cerberus Loan Funding XL-CERB 2023-

57629*FCO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 17,150,000 |........... 17,142,728 |08/21/2023 ..... 02/20/2050 ..... 156945-AN-7 . [4A CTR ..ooeeiiiiiiiiiiiiiiieeeeeeee [ T o 17,150,000 17,142,728
Evergreen Basket of Long Fixed Rate Alticor Global Holdings Senior

57629*FCO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 35,000,000 |........... 33,660,669 (08/21/2023 ..... 02/20/2050 ..... 02154#-AC-0 . |Unsecured Notes ........cccoevvvvennnns [2 cviiiiiiiiiiiniiiii e 35,000,000 33,660,669
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

57629*FCO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 10,000,000 |........... 10,000,000 | 08/21/2023 ..... 02/20/2050 ..... 045258-AB-2 . JLOANS ..vvveeriiiiriiieeeiiiiiieeeeeines [T e 10,000,000 10,000,000
Evergreen Basket of Long Fixed Rate

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 250,000,000 |........... 21,615,077 |......... (90,812, 165) [ 08/25/2023 ..... 02/25/2050 ..... 04351L-AA-8 . | Ascension Heal th-UNSECURED BOND ... 1 ....ooovviiiiiiiinnniiiiiinns foeenenns 21,431,599 19,190,858
Evergreen Basket of Long Fixed Rate Owl Rock CLO XVIII LLC-OR 2024-18A

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 11,775,000 |........... 11,775,341 |08/25/2023 ..... 02/25/2050 ..... BI22H-AA-8 . A e [T [ 11,775,000 11,775,341
Evergreen Basket of Long Fixed Rate Cerberus Loan Funding XL-CERB 2024-

57620%EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 35,609,640 |........... 35,620,852 | 08/25/2023 ..... 02/25/2050 ..... 156945-AA-5 . [BA A oooiiiiiiiiiieneeeee [ T 35,609,640 35,620,852
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-2 Ltd-TICP 2016-6A

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 11,023,944 |........... 11,133,231 (08/25/2023 ..... 02/25/2050 ..... 87246M-AS-1 . JAR2 ..eevviiieiiiiiiieeeciieeeeeen [T [ 11,023,944 11,133,231
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 10,510,500 |........... 10,454,616 |08/25/2023 ..... 02/25/2050 ..... 067600-AU-3 . [TA CR ..eevveiiiiiiieeeiiiiiieeeeiiine [ 2 i fee 10,510,500 10,454,616
Evergreen Basket of Long Fixed Rate

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 35,000,000 |........... 35,029,470 | 08/25/2023 ..... 02/25/2050 ..... 04040C-AA-5 . | Arini US CLO V Ltd-ARIN BA A ...co. [ 1 e [ 35,000,000 35,029,470
Evergreen Basket of Long Fixed Rate Goldman Sachs Group Inc/-SENIOR

57629*EV9 ... ABS Bank Loans and Corporate Bonds ..32,930,890 |........... 33,520,287 [08/25/2023 ..... 02/25/2050 ..... 38141G-ZK-3 . |UNSECURED ... ...32,930,890 ... 33,520,287
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 32,750,000 |........... 32,753,865 | 08/25/2023 ..... 02/25/2050 ..... 06764E-AE-2 . [2024=1A B ...ooovveiiiiiienneiiiieenens [ 1 e 32,750,000 32,753,865
Evergreen Basket of Long Fixed Rate Apidos CLO XLVII Ltd-APID 2024-47A

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 25,000,000 |........... 25,009,100 (08/25/2023 ..... 02/25/2050 ..... 037700-AN-4 . JATR oo [T [ 25,000,000 25,009, 100
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Sagard-Hal seypoint Clo 1-HLSY 2025

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 23,650,000 |........... 23,681,313 | 08/25/2023 ..... 02/25/2050 ..... U N 78663B-AC-3 . [10A A2 ..oooviiiiiiiiiieriiiiiieneeeeen [T e 23,650,000 23,681,313
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Silver Point CLO 11 Ltd-SPOLO 2025-

57620*EV9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 23,600,000 |........... 23,584,802 | 08/25/2023 ..... 02/25/2050 ..... 82809X-AE-8 . |TTA B ..cvveeieeiiiiiiincccieeeeeeen [ 1 [ 23,600,000 23,584,802
Evergreen Basket of Long Fixed Rate Fonterra Co-operative Gr Senior

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiinnnnnnnnns |oevinns 250,000,000 |........... 37,983,376 |.......... (72,511,732)| 08/25/2023 ..... 02/25/2050 ..... 03920#-AL-3 . [Unsecured Notes ..........oooveveennnns [T oo e 37,900,000 37,043,161
Evergreen Basket of Long Fixed Rate Envestra Victoria Pty Lt Senior

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 30,285,407 |.....oeuenn 30,761,013 [08/25/2023 ..... 02/25/2050 ..... 03535#-AD-8 . [SecUred ..........cccvvveerreiiinnnnneens [T i e 30,285,407 30,761,013
Evergreen Basket of Long Fixed Rate

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 30,731,387 |........... 25,633,919 |08/25/2023 ..... 02/25/2050 ..... 873050-CM-1 . | TTX CO-SENIOR UNSECURED ............. [1 coceiriiiiiiiiiiniiiiiiiens feees 30,731,387 25,633,919
Evergreen Basket of Long Fixed Rate KEYCORP STUDENT LOAN TRU-SERIES

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 413,818 | 401,511 | 08/25/2023 ..... 02/25/2050 ..... 493268-BII-5 . [2004-A CLASS 1B .....cevvveeeeviinens [T e 43,818 | 401,511
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 18,780,814 |........... 18,780,814 | 08/25/2023 ..... 02/25/2050 ..... 092598-AA-5 . |- Credit Facility Revolver .......... [2 cocooiriiiiiinniiiiiiiinnen o 18,780,814 18,780,814
Evergreen Basket of Long Fixed Rate Eldridge CLO 2026-3 Ltd-ELD 2026-3A

57629*EZ0 .......... |ABS Bank Loans and Corporate Bonds ..17,700,000 |...........17,809,669 [08/25/2023 ..... 02/25/2050 ..... 28473C-AG-7 . [C . ...17,700,000 ...17,809,669
Evergreen Basket of Long Fixed Rate 0cP

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 17,700,000 |........... 17,699, 186 |08/25/2023 ..... 02/25/2050 ..... B75700-AG-3 . [ceeeeveeeerreeeieieeieeesreeenieeeieeee | T o 17,700,000 17,699,186
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GCBSL

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 11,450,000 |........... 11,447,138 |08/25/2023 ..... 02/25/2050 ..... 38178D-AU-1 . [2020-50A BR2 ........ccovcuvvveeernicnnn [ 1o [ 11,450,000 11,447,138
Evergreen Basket of Long Fixed Rate Sandy Spring Bancorp Inc-

57629*EZ0 .......... |ABS Bank Loans and Corporate Bonds .. 11,253,978 |...........11,146,581 08/25/2023 ..... 02/25/2050 ..... 800363-AB-9 . |SUBORDINATED ... . ... 11,253,978 ... 11,146,581
Evergreen Basket of Long Fixed Rate Birch Grove CLO 5 Ltd-BGCLO 2023-5A

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 11,250,000 |........... 11,266,526 |08/25/2023 ..... 02/25/2050 ..... 090976-AN-1 . AR ..evvveieeiiiiiieeeeiiieieeeeeen [T e 11,250,000 11,266,526
Evergreen Basket of Long Fixed Rate

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 11,250,000 |........... 11,303,888 |08/25/2023 ..... 02/25/2050 ..... 46151R-AE-0 . | INVCO 2025-2A B~INVCO 2025-2A B ... [1 .eevveiriiiiiiiiiiniiiiiien fereeeins 11,250,000 11,303,888
Evergreen Basket of Long Fixed Rate MidOcean Credit CLO XVII-MIDO 2024-

57629*EZ0 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 11,250,000 |........... 11,271,994 (08/25/2023 ..... 02/25/2050 ..... 598014-AE-8 . [17A B .ocvveeeeeeiiiiiincecieeeeeeen [ 1 e 11,250,000 11,271,994
Evergreen Basket of Long Fixed Rate CIFC Funding 2018-1V Ltd-CIFC 2018-

57629*EZ0 ........ ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 11,200,000 |........... 11,213,899 |08/25/2023 ..... 02/25/2050 ... A7181T-AL-5 . A BR ..o [T s foiiiien 11,200,000 11,213,899
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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 TRESTLES CLO |1 LTD-TREST 2018-2A

57629*EZ0 .......... |ABS Bank Loans and Corporate Bonds ..11,200,000 |........... 11,205,925 [08/25/2023 ..... 02/25/2050 ..... 89531M-BE-1 . |BRR ... . ...11,200,000 .. 11,205,925
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2021-2 Ltd-WELF 2021-

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 11,200,000 |........... 11,201,702 |08/25/2023 ..... 02/25/2050 ..... 95023A-AN-0 . J2A AR .o [T [ 11,200,000 |........... 11,201,702
Evergreen Basket of Long Fixed Rate BCC Middle Market CLO 20-BCMM 2024-

57629*EZ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,000,000 |........... 11,006,677 | 08/25/2023 ..... 02/25/2050 ..... 055556-AC-6 . |TA B .oooouieiieieieiiiieeeeeiieeeeen [T e 11,000,000 |........... 11,006,677
Evergreen Basket of Long Fixed Rate Mirvac Group Finance Ltd Senior

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 250,000,000 |........... 39,516,833 |.......... (75,635,790) | 08/29/2023 ..... 02/26/2050 ..... 06235#-AN-2 . Note ....oeoiiiiiiiiiiiiiiiiiiieeeeeens [T [ 30,429,848 |........... 38,347,777
Evergreen Basket of Long Fixed Rate DEXUS Funds Management L Senior

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 37,728,258 |........... 36,963,109 | 08/29/2023 ..... 02/26/2050 ..... 03189*-AC-3 . Note Ser .......cccvveeveviiinenennnnnns [T e 37,728,288 |........... 36,963, 109
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 47,731,719 |........... 47,731,719 (08/29/2023 ..... 02/26/2050 ..... S15138-AA-9 . oo [T [ 47,731,719 | 47,731,719
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 20,658,8% |........... 20,658,896 (08/29/2023 ..... 02/26/2050 ..... 092598-AA-5 . |- Credit Facility Revolver .......... [2 cocoorriiiiiiiniiiiiiiinnns o 20,658,8% |........... 20,658,896
Evergreen Basket of Long Fixed Rate Invesco US CLO 2024-2 Lt-INVCO

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 22,030,000 |........... 22,030,000 (08/29/2023 ..... 02/26/2050 ..... 46148A-AE-3 . J2024-2A B .......ccvviiiiiiiiiieeneee [T [ 22,030,000 |........... 22,030,000
Evergreen Basket of Long Fixed Rate

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 22,000,000 |........... 22,035,398 |08/29/2023 ..... 02/26/2050 ..... 001000-AB-4 . | ADS CLO 2 LLC-APODS 2025-2A A2 ... [1 cccevriiiiiiiiiiiniiiiiiiien feeeeees 22,000,000 |........... 22,035,398
Evergreen Basket of Long Fixed Rate Keurig Dr Pepper Inc-SENIOR

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 26,990,592 |........... 27,091,641 [08/29/2023 ..... 02/26/2050 ..... 49271V-A-0 . JUNSECURED ........coverviumrienneniiininns [ 2 iiiiiiiiiiiiiinccciiiieeeen foeees 26,990,592 |........... 27,091,641
Evergreen Basket of Long Fixed Rate ROYAL GREENLAND A S Senior

57629*FD8 ... ABS Bank Loans and Corporate Bonds ..13,600,000 |........... 13,394,824 [08/29/2023 ..... 02/26/2050 ..... K7802#-BJ-7 . |Unsecured Notes 2025 .... ...13,600,000 ... 13,394,824
Evergreen Basket of Long Fixed Rate ECOM ATLANTIC INC Guaranteed Senior

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 13,000,000 |........... 13,140,592 (08/29/2023 ..... 02/26/2050 ..... 27889*-AX-7 . [Notes Series B ........ccocoeeeeeeenins [T oo e 13,000,000 |........... 13,140,592
Evergreen Basket of Long Fixed Rate TATE AND LYLE PLC 5 YR - Senior

57629*FD8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 13,000,000 |........... 13,171,478 |08/29/2023 ..... 02/26/2050 ..... 87656X-D8-7 . |Unsecured Notes ........cccoovvvveennns [2 eviiiiiiiiiiinniii e 13,000,000 |........... 13,171,478
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings Middle Market Lo-BMILP

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiinnnnnnins |oeninns 250,000,000 |........... 32,073,658 |........ (101,576,977) [ 09/15/2023 ..... 06/15/2050 ..... JUT 73,658 |........ (133,588,593) [ 067925-AE-7 . [2024~11A B ....ooovvuvrnrineeiiinnennees [ 1 [ 32,000,000 |........... 32,011,616
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 30,791,455 |........... 21,667,401 [09/15/2023 ..... 06/15/2050 ..... 149123-CJ-8 . |Caterpillar Inc-SENIOR UNSECURED . |1 ...cccevviiiriiiiiiinnneiiiins foiiiiennns 30,791,455 |........... 21,667,401
Evergreen Basket of Long Fixed Rate UnitedHeal th Group Inc-SENIOR

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 14,733,208 |............ 8,854,309 (09/15/2023 ..... 06/15/2050 ..... 91324P-EA-6 . JUNSECURED ........covevvvumrnerneniinnnns [ 1o [ 14,733,208 |............ 8,854,309
Evergreen Basket of Long Fixed Rate Carnegie Institution of -UNSECURED

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 23,423,677 |..cuveeenn 16,755,730 |09/15/2023 ..... 06/15/2050 ..... 143499-AB=7 . [ceeeeeiiiiieeeeiiie e [ T o 23,423,677 |..evveeeenn 16,755,730
Evergreen Basket of Long Fixed Rate

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 1,586,002 |............ 1,585,684 |09/15/2023 ..... 06/15/2050 ..... 50200F-AG-4 . | LCM 26 Ltd-SERIES 26A CLASS C ..... [1 «occeveeiiiiiiiiiiiiiiiiines o 1,586,002 |............ 1,585,684
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2021-2 Ltd-WELF 2021-

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 13,500,000 |........... 13,484,556 [09/15/2023 ..... 06/15/2050 ..... 95023A-AL-4 . J2A ATR L.ooiiiiiiiiiiieeeces [ T [ 13,500,000 |........... 13,484,556
Evergreen Basket of Long Fixed Rate PRISA LHC, LLC Senior Note Series C

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 21,500,000 |........... 21,048,887 [09/15/2023 ..... 06/15/2050 ..... TAB4*-AE-6 . |eeerreeieeeeeiiieee e [T [ 21,500,000 [........... 21,048,887
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629%FF3 ... ABS Bank Loans and Corporate Bonds ..56,342,443 |........... 56,342,443 [09/15/2023 ..... 06/15/2050 ..... 092596-AA-5 . |- Credit Facility Revolver .. ... 56,342,443 ... 56,342,443
Evergreen Basket of Long Fixed Rate Signal Peak CLO 14 Ltd-SPEAK 2024-

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 15,050,000 |........... 15,063,184 |09/15/2023 ..... 06/15/2050 ..... 82667F-AA-6 . |14A A .evvveeiiiiiiiieicieeeeeen [T [ 15,060,000 |........... 15,063, 184
Evergreen Basket of Long Fixed Rate Char les Schwab Corp/The-SENIOR

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 14,561,792 |........... 14,865,582 [09/15/2023 ..... 06/15/2050 ..... 808513-CD-5 . JUNSECURED ........covvvvvummnneneniinnnns [ 1o e 14,551,792 |........... 14,865,582
Evergreen Basket of Long Fixed Rate Barings Capital Investme Senior

57629%FF3 ... ABS Bank Loans and Corporate Bonds ..25,000,000 |........... 24,684,290 09/15/2023 ..... 06/15/2050 ..... 06762A-A*-3 . |Unsecured Notes .. ...25,000,000 ... 24,684,290
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

57620%FF3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 10,000,000 |........... 10,000,000 | 09/15/2023 ..... 06/15/2050 ..... 045258-AB-2 . JLOANS ..vvvreiiiiiriiieeeiiiiieeeeeenees [T e 10,000,000 |........... 10,000,000
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeviiiiininnnnnns |oevinns 300,000,000 |............ 3,101,542 |........ (164,440,278 07/14/2023 ..... 07/14/2050 ..... 244199-Al-5 . |Deere & Co-BOND .......eeevvevvvcnnnn [T oo o 2,998,182 |............ 3,116,640
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 46,246,913 |........... 46,048,255 | 07/14/2023 ..... 07/14/2050 ..... 873050-CB-5 . | TTX CO-UNSECURED NOTE .........ccceoe [T ciiiiiiiiiiiiiiiiiiiiens fes 46,246,913 |......o.en 46,048,255
Evergreen Basket of Long Fixed Rate

57629*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 33,586,513 |........... 28,053,962 | 07/14/2023 ... 07/14/2050 ..... 594918-CB-8 . | MICROSOFT CORP-SENIOR UNSECURED ... |1 ..cvvvvviviiiiinniiiiiiiiens foeeinnnnns 33,586,513 |.....oc.... 28,053,962
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Cliffwater Corporate Len Senior

57629%FT3 ... ABS Bank Loans and Corporate Bonds ..64,000,000 |...........63,166,547 [07/14/2023 ..... 07/14/2050 ..... 186858-AA-0 . (Secured Notes .. ...64,000,000 ..63,166,547
Evergreen Basket of Long Fixed Rate Landmark Equity Partners

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 8,750,815 |............ 8,750,815 |07/14/2023 ..... 07/14/2050 ..... B15138-AA-9 . [oeeeeeeeieecieeereeeieeeeeeeeeeen [ T o 8,750,815 |...eeennee 8,750,815
Evergreen Basket of Long Fixed Rate Elmwood CLO 28 Ltd-ELM28 2024-4A BR

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 14,400,000 |........... 14,433,754 | 07/14/2023 ..... 07/14/2050 ..... 29003N-AL-9 . feeeureeeeirieeieie e | T [ 14,400,000 |........... 14,433,754
Evergreen Basket of Long Fixed Rate CIFC Funding 2019-111 Lt-CIFC 2019-

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 14,000,000 |........... 14,019,418 |07/14/2023 ..... 07/14/2050 ..... 12554V-BA-3 . [BA BR2 ..eoeeiiiiiiiiiieiiiiieeeeeens [ T o 14,000,000 |........... 14,019,418
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2025-VI-BABSN 2025-

57620*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 14,000,000 |........... 14,055,440 (07/14/2023 ..... 07/14/2050 ..... 08764W-AG=7 . [BA C oevvveeeeeeiiieeeeeeiiieeeeeeee [T e 14,000,000 |........... 14,085,440
Evergreen Basket of Long Fixed Rate CIFC Funding 2022-1V Ltd-CIFC 2022-

57620*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 14,000,000 |........... 14,001,722 |07/14/2023 ..... 07/14/2050 ..... 12567W-AN-9 . [4A BR .o [ T o 14,000,000 |........... 14,001,722
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 14,000,000 |........... 14,008,736 |07/14/2023 ..... 07/14/2050 ..... 67592R-AC-7 . |Wells Fargo-0CT53 2021-1A B ....... [1 cocvreiiiiiiiiiiiiiiiiiiens [ 14,000,000 |........... 14,008,736
Evergreen Basket of Long Fixed Rate

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 14,000,000 |........... 14,058,772 |07/14/2023 ..... 07/14/2050 ..... 78662E-AC-8 . |HLSY 2025-9A B ....ovvvvveiiiiiiienees [T [ 14,000,000 |........... 14,088,772
Evergreen Basket of Long Fixed Rate Signal Peak CLO 14 Ltd-SPEAK 2024-

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 14,000,000 |........... 14,022,470 (07/14/2023 ..... 07/14/2050 ..... 82667F-AG-3 . |14A C .eeevveriiiieincciiiiieieceeiens [ 1 e 14,000,000 |........... 14,022,470
Evergreen Basket of Long Fixed Rate Customers Bancorp Inc-SENIOR

57620%FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 13,990,000 |........... 13,220,550 (07/14/2023 ..... 07/14/2050 ..... 232046-AG-5 . JUNSECURED ........coeeeivumrrerneniiiinns [ 2 eiiiiiiiiiiiiinecciiieeeen feees 13,990,000 |........... 13,220,550
Evergreen Basket of Long Fixed Rate Voya CLO 2019-1 Ltd-VOYA 2019-1A

57629%FT3 ... ABS Bank Loans and Corporate Bonds ..13,800,000 |........... 13,837,067 [07/14/2023 ..... 07/14/2050 ..... 92917N-BG-2 . |BRR ... . ...13,800,000 ...13,837,067
Evergreen Basket of Long Fixed Rate Silver Point CLO 2 Ltd-SPCLO 2023-

57620*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 13,700,000 |........... 13,717,879 |07/14/2023 ..... 07/14/2050 ..... 82808E-All-1 . J2A CR .eeeveeiiieiieeiiiieceeecieees [T e 13,700,000 |........... 13,717,879
Evergreen Basket of Long Fixed Rate OHA Credit Funding 4 Ltd-0AKC 2019-

57620*FT3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 13,645,000 |........... 13,656,994 (07/14/2023 ..... 07/14/2050 ..... 67008D-BJ-1 . J4A CR2 ...vevveeeieeiiiieceeciineeeees [ 1 e 13,645,000 |........... 13,656,994
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiiinnnnnnins |oeninns 300,000,000 |........... 14,816,653 |........ (151,457,704)| 09/29/2023 ..... 06/29/2050 ..... . JUT 90,124 |........ (161,820,501) [ 149123-CJ-8 . | Caterpillar Inc-SENIOR UNSECURED . |1 ...ooooiiiiiiiiiiiiiiiiiinnns |oeeeiinns 14,726,529 |........... 10,362,797
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Uni tedHeal th Group Inc-SENIOR

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 22,609,067 |........... 13,587,514 (09/29/2023 ..... 06/29/2050 ..... 91324P-EA-6 . JUNSECURED ........covevvvumvnenneniinnnns [ 1 [ 22,609,067 |........... 13,587,514
Evergreen Basket of Long Fixed Rate Carnegie Institution of -UNSECURED

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 17,703,842 |........... 12,664,143 (09/29/2023 ..... 06/29/2050 ..... 143499-AB=7 . [eveeeevreeereeeiiieesieeeseeeeieeeeeees [ 1 e 17,703,842 |........... 12,664,143
Evergreen Basket of Long Fixed Rate Fred Hutchinson Cancer R-UNSECURED

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 26,157,136 |........... 19,509,862 (09/29/2023 ..... 06/29/2050 ..... 355611-AA-2 . [oeeeeeeeenieeiiieeieeesreeeeeeeieeee | T o 26,157,136 |...oeenneee 19,509,862
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 12,896,489 |........... 11,705,056 |09/29/2023 ..... 06/29/2050 ..... 29157T-AD-8 . | Emory University-UNSECURED ......... [1 «ocoiiiiiiiiiiiiiiiiiiiinns fes 12,896,489 |........... 11,705,056
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 76,862,517 |........... 76,862,517 [09/29/2023 ..... 06/29/2050 ..... B15138-AA-9 . [oeeeeeeeeiieeieeeieeeereeeeeeeeeen [ T o 76,862,517 |........... 76,862,517
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 15,301,263 |............ 9,589,212 | 09/29/2023 ..... 06/29/2050 ..... 26442T-AH-0 . | Duke University-UNSECURED .......... [1 cocooiiiiiiiiiiiiiiiiiiiens [ 15,301,263 |............ 9,589,212
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... |ABS Bank Loans and Corporate Bonds ..18,166,515 |........... 12,345,202 09/29/2023 ..... 06/29/2050 ..... 06654D-AC-1 . | Banner Health-UNSECURED ... ...18,166,515 .. 12,345,202
Evergreen Basket of Long Fixed Rate

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 31,875,392 |........... 30,159,249 |09/29/2023 ..... 06/29/2050 ..... 44919*-AC-2 . | | 595 Express, LLC Senior Secured [1 ...ccoooviiiiiiiiiniiiiinnns foeninns 31,875,392 |........... 30, 159,249
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 5 L-DCLO 2023-

57629*FE6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 16,250,000 |........... 16,322,004 (09/29/2023 ..... 06/29/2050 ..... 25255R-AN-9 .. JBA AR ..o [T [ 16,250,000 |........... 16,322,004
Evergreen Basket of Long Fixed Rate PETERSHILL PARTNERS PLC Series F

57629*FE6 .......... |ABS Bank Loans and Corporate Bonds ..50,000,000 |........... 49,348,550 [09/29/2023 ..... 06/29/2050 ..... 24765*-AF-2 . [Senior Notes ... ...50,000,000 ... 49,348,550
Evergreen Basket of Long Fixed Rate Nor th Shore Gas Co.

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnins |oevinns 150,000,000 |........... 13,024,225 |.......... (70,455,639) | 07/14/2023 ..... 07/14/2050 ..... 662325-B8-7 . [o.eeveeiiiieeiieeeiee e | T o 13,872,443 |........... 13,763,841
Evergreen Basket of Long Fixed Rate Piedmont Natural Gas Co. Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 13,960,900 |........... 13,804,910 |07/14/2023 ..... 07/14/2050 ..... 720186-F*-1 . Note Ser .......occvvveveriniiniiinnnnnns [2 i e 13,960,900 |........... 13,804,910
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2021-

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 22,000,000 |........... 22,002,068 (07/14/2023 ..... 07/14/2050 ..... B4133V-AL-1 . J4A BR ..o [T [ 22,000,000 |........... 22,002,068
Evergreen Basket of Long Fixed Rate Symphony CLO 44 Ltd-SYNP 2024-44A B

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 22,000,000 |........... 22,023,782 | 07/14/2023 ... 07/14/2050 ..... 871972-AE-5 . |oooivveeeiireniieeeiiieeeiiieceieeciieeees [ 1 foneeinens 22,000,000 |........... 22,023,782
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Anchorage Capital CLO 31-ANCHC

57629*FU0 ... ABS Bank Loans and Corporate Bonds ..21,500,000 |...........21,580,303 [07/14/2023 ..... 07/14/2050 ..... 032912-AE-7 . [2025-31A B ... ...21,500,000 ...21,580,303
Evergreen Basket of Long Fixed Rate Pantheon International p Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 12,500,000 |........... 12,578,013 |07/14/2023 ..... 07/14/2050 ..... G6901#-AA-4 . [Secured Note Series A .......ccccoeeen [T oo e 12,500,000 |........... 12,578,013
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 12,400,000 |........... 11,862,121 |07/14/2023 ..... 07/14/2050 ..... 12425 -BG-6 . |-eeeerreiieeeeeiiieee e [T [ 12,400,000 |........... 11,862,121
Evergreen Basket of Long Fixed Rate Heico Companies, LLC (Th Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 12,000,000 |........... 11,785,924 (07/14/2023 ..... 07/14/2050 ..... 42280#-AG-4 . Note Ser .......occvveiiiiiiiiiiiiiininns [2 i e 12,000,000 |........... 11,785,924
Evergreen Basket of Long Fixed Rate RREEF CORE PLUS INDUSTRI Senior

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 12,000,000 |........... 12,080,105 |07/14/2023 ..... 07/14/2050 ..... 750108-AA-6 . [Unsecured Notes .........coocveennns [2 eiiiiiiiiiiiinniniiiien e 12,000,000 |........... 12,080,105
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Sr Note

57629*FU0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 12,000,000 |........... 11,980,934 (07/14/2023 ..... 07/14/2050 ..... THT70%-CK-3 . [Series EEE ......cooovviiieniiiiiiiinns [ 2 i [ 12,000,000 |........... 11,980,934
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57620*FJ5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceviiiinninnnnnns |oevinns 200,000,000 |........... 26,034,957 |......... (76,770,967)|09/05/2023 ..... 09/02/2050 ..... H2825-AY-8 . e [T [ 25,968,556 |........... 25,600,996
Evergreen Basket of Long Fixed Rate QIC Finance (Shopping Ce Gtd Senior

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 23,210,676 |........... 22,983,621 | 09/05/2023 ..... 09/02/2050 ..... Q7795#-AA-0 . Note .....ooiiiiiiiiiiiiiiiiiieeeiiiiees [ 2 i [ 23,210,676 |........... 22,983,621
Evergreen Basket of Long Fixed Rate Wellfleet CLO 2021-2 Ltd-WELF 2021-

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 19,000,000 |........... 18,978,264 |09/05/2023 ..... 09/02/2050 ..... 95023A-AL-4 . J2A ATR L.ooiiiiiiiiniieceees [T [ 19,000,000 |........... 18,978,264
Evergreen Basket of Long Fixed Rate American Airlines Group Senior

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 4,239,340 |..ccvnennn 4,197,731 09/05/2023 ..... 09/02/2050 ..... 02376*-AA-0 . [Secured .........cccceuveereriiiinennenns [T e 4,239,340 |.cevveennnn 4,197,731
Evergreen Basket of Long Fixed Rate Sagard-Halseypoint Clo 1-HLSY 2025-

57629*FJ5 ... ABS Bank Loans and Corporate Bonds 8,900,000 |............ 8,911,846 | 09/05/2023 ..... 09/02/2050 ..... 78663B-AA-7 . [10A A1 .. .1 ....8,900,000 ....8,911,846
Evergreen Basket of Long Fixed Rate

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 23,549,504 |........... 18,541,932 (09/05/2023 ..... 09/02/2050 ..... 141781-BJ-2 . [Cargill Inc-SENIOR UNSECURED ....... [T .oooiiiiiiiiiiiiiiiiinciiins o 23,549,504 |........... 18,541,932
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 21,493,605 |........... 20,816,122 [09/05/2023 ..... 09/02/2050 ..... THT0%-AH-9 . [Series U .ouveeeeeeiiciniiineiiiiiienees [ 2 i fe 21,493,605 |........... 20,816,122
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 17,501,630 |........... 17,501,630 |09/05/2023 ..... 09/02/2050 ..... U N S15138-AA-9 . oo [T [ 17,501,630 |........... 17,501,630
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 46,952,036 |........... 46,952,036 | 09/05/2023 ..... 09/02/2050 ..... 092598-AA-5 . |- Credit Facility Revolver .......... [2 cocoorriiiiiinniiiiiiiinnnns o 46,952,036 |........... 46,952,036
Evergreen Basket of Long Fixed Rate 720 East CLO VII Ltd-NIlL 2025-7A Bj

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 10,000,000 |........... 10,002,160 | 09/05/2023 ..... 09/02/2050 ..... 81800W-AG-6 . |-oeeeereeeeeeeeiiieeeeeeiiieeeeeeeeee [T [ 10,000,000 |........... 10,002, 160
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

57620%FJ5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |........... 10,000,000 | 09/05/2023 ..... 09/02/2050 ..... 045258-AB-2 . JLOANS ..vvvveeiiiiriiieeniiiiieneeeennes [T [ 10,000,000 |........... 10,000,000
Evergreen Basket of Long Fixed Rate

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 150,000,000 |........... 29,582,703 |.......... (47,039,992) [ 09/05/2023 ..... 09/02/2050 ..... 78403D-AR-1 . | SBA Tower Trust-ASSET BACKED ...... [1 .ccveiiiiiiiiiiiiiiiiiiinns feeeis 29,533,016 |........... 29,251,216
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 2,609,344 |............ 2,549,174 109/05/2023 ..... 09/02/2050 ..... 05389L-AD-5 . Note A3 ....oeeeviiiiiiiiiiiiiiiiiieens [T e 2,609,344 |............ 2,549,174
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 3,635,069 |............ 3,581,485 [09/05/2023 ..... 09/02/2050 ..... 05400F-AE-1 . [Secured .........cceevveereeeiiineennens [T oo e 3,635,069 |............ 3,581,485
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57629%FP1 ... ABS Bank Loans and Corporate Bonds 3,387,101 |............ 3,338,049 | 09/05/2023 ..... 09/02/2050 ..... 05400F-AC-5 . [Secured ... . ....3,387,101 .... 3,338,049
Evergreen Basket of Long Fixed Rate Green Mountain Power Cor First Mtg

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 5,200,000 |............ 5,381,105 [09/05/2023 ..... 09/02/2050 ..... 393154-L8-6 . [Bond .....oeoiiiiiiiiiiiiiiiiiieeeeene [T e 5,200,000 [............ 5,381,105
Evergreen Basket of Long Fixed Rate Intercontinental Exchang-SENIOR

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 29,798,956 |........... 23,742,457 109/05/2023 ..... 09/02/2050 ..... 45866F-AH-7 . JUNSECURED .........ocevvvmrveeneeiiinnns [ 1o e 29,798,956 |........... 23,742,457
Evergreen Basket of Long Fixed Rate Anchorage Capital Clo 28-ANCHC

57629%FP1 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |...........10,009,890 [09/05/2023 ..... 09/02/2050 ..... 03330R-AN-5 . [2024-28A BR .... . ...10,000,000 ...10,009,890
Evergreen Basket of Long Fixed Rate Antares CLO 2019-1 LTD-ANTR 2019-1A

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 10,000,000 |............ 9,711,200 |09/05/2023 ..... 09/02/2050 ..... 03664T-BE-6 . |DRR .....eevveeiiiiieeeeeiiiiiieeeeiiiins [ 2 e feeee 10,000,000 |............ 9,711,200
Evergreen Basket of Long Fixed Rate

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 10,000,000 |............ 9,984,310 [09/05/2023 ..... 09/02/2050 ..... 03768C-AU-3 . | Apidos CLO XXX-APID XXXA BR ....... [1 cccoririiiiiiiiiiiiiiiiiinns feees 10,000,000 |............ 9,984,310
Evergreen Basket of Long Fixed Rate

57629%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 10,000,000 |........... 10,009,740 |09/05/2023 ..... 09/02/2050 ..... 067936-AE-4 . | BABSN 2024-2A B-BABSN 2024-2A B .. [1 .cevvviiiiiiiiiiiiiiiiiiien foeeees 10,000,000 |........... 10,009,740
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2022-

57629*FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 10,000,000 |........... 10,038,080 | 09/05/2023 ..... 09/02/2050 ..... 08179P-AS-1 . J2TABR ..eovvvvivveeeneiiiiiieeeeeiiiene [ 1o o, 10,000,000 |........... 10,038,080
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*FP1 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |........... 10,034,960 [09/05/2023 ..... 09/02/2050 ..... 12516E-AG-6 . |CBAMR 2017-4 Ltd-CBAWR 2017-4A BR |1 . ...10,000,000 ...10,034,960
Evergreen Basket of Long Fixed Rate CIFC Funding 2017-V Ltd-CIFC 2017-

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 10,000,000 |........... 10,011,340 |09/05/2023 ..... 09/02/2050 ..... 125511-AL-3 . [BA AR .eereeiieeiieiieeeeiieeeeeee [ T 10,000,000 |........... 10,011,340
Evergreen Basket of Long Fixed Rate Diameter Capital Clo 2 L-DCLO 2021-

57620%FP1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |........... 10,016,870 | 09/05/2023 ..... 09/02/2050 ..... 25255L-AS-1 . A ATR .ooiiiiiiii s L U R 10,000,000 |........... 10,016,870
Evergreen Basket of Long Fixed Rate Brunswick Asset Financing LLC -

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 250,000,000 |........... 21,246,630 |........ (106,760,096) [ 09/05/2023 ..... 09/02/2050 ..... 117028-AA-4 . [Term A Loan ......ccovveevevviineennnens [ 1 oo o 21,163,664 |........... 21,053,613
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 48,527,248 |........... 48,527,248 | 09/05/2023 ..... 09/02/2050 ..... 515138-AA-9 . oo L U R 48,527,248 |........... 48,527,248
Evergreen Basket of Long Fixed Rate Barings Corporate Invest

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 30,000,000 |........... 29,226,270 | 09/05/2023 ..... 09/02/2050 ..... 06759X-A*-8 . [Convertible Not ..........ccccceerennne 2 e [ 30,000,000 |........... 29,226,270
Evergreen Basket of Long Fixed Rate CSL Finance Pty Ltd Gtd Senior Note

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 13,200,000 |........... 12,942,867 (09/05/2023 ..... 09/02/2050 ..... Q1297#-AK-4 . |- L U R 13,200,000 |........... 12,942,867
Evergreen Basket of Long Fixed Rate

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 36,729,278 |........... 36,105,619 [09/05/2023 ..... 09/02/2050 ..... 20030N-AM-3 . | Comcast Corp-NOTE ...........cceuees L U R 36,729,278 |........... 36,105,619
Evergreen Basket of Long Fixed Rate Baird Financial Corporat Senior

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 11,838,677 |........... 11,735,643 [09/05/2023 ..... 09/02/2050 ..... 05707#-AA-9 . [Secured Notes ...........cccoevuuennens L U R 11,838,677 |...eveeeenn 11,735,643
Evergreen Basket of Long Fixed Rate Birch Grove CLO 2 Ltd-BGCLO 2021-2A

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |........... 10,021,960 |09/05/2023 ..... 09/02/2050 ..... 09077L-AL-6 . JATR oo L U R 10,000,000 |........... 10,021,960
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629%FK2 ... ABS Bank Loans and Corporate Bonds ..14,085,611 |...........14,085,611 [09/05/2023 ..... 09/02/2050 ..... 092596-AA-5 . |- Credit Facility Revolver .. |2 ... 14,085,611 ...14,085,611
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-MORGN 201

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 3,661,832 [............ 3,663,974 [09/05/2023 ..... 09/02/2050 ..... 33836J-AE-9 . |eeiiiiiee e T [ 3,661,832 |............ 3,663,974
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 05-

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 3,031,746 |............ 3,087,667 |09/05/2023 ..... 09/02/2050 ..... 66704J-BK-3 . |1 CLASS B ...eeevveeiiiiiiiiiiiiiiieens T [ 3,031,746 |............ 3,087,667
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Atlas Secured Advance Funding, L.P.

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 18,178,979 |........... 18,137,168 | 09/05/2023 ..... 09/02/2050 ..... U N 049400-AB-0 . |.. L U R 18,178,979 |........... 18,137,168
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings Middle Market Lo-BMILP

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 15,750,000 |........... 15,659,044 (09/05/2023 ..... 09/02/2050 ..... 067925-AJ-6 . [2024-11A D ...covvvviiniiiiiiieeene 2 e [ 15,750,000 |........... 15,659,044
Evergreen Basket of Long Fixed Rate SCF Funding LLC Senior Note Series

57620%FK2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 25,000,000 |........... 25,145,350 |09/05/2023 ..... 09/02/2050 ..... 78396*-AE-8 . [E ..vveriiiiiiiiiiie e 2 e [ 25,000,000 [........... 25,145,350
Evergreen Basket of Long Fixed Rate Johnson Matthey PLC Series B Senior

57629%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 150,000,000 |............ 6,434,221 |......... (69,977, 147) [ 09/05/2023 ..... 09/02/2050 ..... 479142-E#-4 . Notes ....oooviiiiiiiiiiiiiiiiiiniiiiins [ 2 i e 6,384,526 |............ 6,348,001
Evergreen Basket of Long Fixed Rate Avolon Aerospace Funding Senior

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 2,786,702 |............ 2,741,450 (09/05/2023 ..... 09/02/2050 ..... 05400F-AA-9 . [Secured .........coocvveereeviiinneennnns [T oo e 2,786,702 |............ 2,741,450
Evergreen Basket of Long Fixed Rate MERCK SHARP & DOHME CORP-DEBENTURE

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,631,011 | 1,666,801 [09/05/2023 ..... 09/02/2050 ..... 589331-AD-9 . [ceeerrieiiie e T [ 1,631,011 | 1,666,801
Evergreen Basket of Long Fixed Rate

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 9,264,615 |............ 9,208,607 |09/05/2023 ..... 09/02/2050 ..... 74264*-AD-8 . | PRISA LHC LLC-SENIOR NOTE SER B ... [1 .ccevrverriiiiiiiiiieiiiiies o 9,264,615 |............ 9,208,607
Evergreen Basket of Long Fixed Rate Toyota Motor Credit Corp-SENIOR

57629%FQ9 ... ABS Bank Loans and Corporate Bonds ..5,022,530 |............ 4,972,451 | 09/05/2023 ..... 09/02/2050 ..... 89236T-DR-3 . |UNSECURED .... 1. .... 5,022,530 ... 4,972,451
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 38,514,970 |........... 38,514,970 | 09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver ......ccccooevviiiiiniiiiinnns L U R 38,514,970 |........... 38,514,970
Evergreen Basket of Long Fixed Rate CIFC Funding 2022-1V Ltd-CIFC 2022-

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 10,650,000 |........... 10,698,489 |09/05/2023 ..... 09/02/2050 ..... 12567W-A0-2 . [AA OR eeveeeeeeiiiieeccceiiceneeeen [ T o 10,650,000 |........... 10,698,489
Evergreen Basket of Long Fixed Rate Voya CLO 2020-3 Ltd-VOYA 2020-3A

57629%FQ9 ... ABS Bank Loans and Corporate Bonds ..10,650,000 |........... 10,672,546 [09/05/2023 ..... 09/02/2050 ..... 92918N-BA-4 . BRR ... 1. ...10,650,000 ...10,672,546
Evergreen Basket of Long Fixed Rate CIFC-LBC Middle Market C-CLBC 2023-

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 10,541,667 |........... 10,549,267 (09/05/2023 ..... 09/02/2050 ..... 171937-A0-8 . [TA X weeeeriiiiiieeeecee e L U R 10,541,667 |........... 10,549,267
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2020-1-BABSN 2020-

57620%FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 10,500,000 |........... 10,515,330 [09/05/2023 ..... 09/02/2050 ..... 06762L-AV-0 . [1A BR2 ...oooviiriieeiiiiiiiineecinens [ 1 [ 10,500,000 |........... 10,515,330
Evergreen Basket of Long Fixed Rate Blueberry Park CLO Ltd-BERRY 2024-

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 10,500,000 |........... 10,510,248 |09/05/2023 ..... 09/02/2050 ..... 096090-AC-2 . [TA B .oooiiiiiiiieiiiiiieee e L U R 10,500,000 |........... 10,510,248
Evergreen Basket of Long Fixed Rate CIFC Funding 2020-111 Lt-CIFC 2020-

57629*FQ9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 10,500,000 |........... 10,521,850 |09/05/2023 ..... 09/02/2050 ..... 12560E-BA-3 . [3A BR2 ...oeeiiiciiiiiiiiiiiiiiiii s L PP FPPTTOY 10,500,000 |........... 10,521,850
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%FQ9 ... ABS Bank Loans and Corporate Bonds ..10,500,000 |...........10,500,672 [09/05/2023 ..... 09/02/2050 ..... 74989U-AL-7 . | RR 20 Ltd-RRAM 2022-20A AZR ... ...10,500,000 ...10,500,672
Evergreen Basket of Long Fixed Rate Voya CLO 2025-1 Ltd-VOYA 2025~

57629*FQ9 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 10,500,000 |........... 10,517,063 |09/05/2023 ..... 09/02/2050 ..... 92945J-AD-5 .. [oeeiureeieirieeiieeeiee e | T o 10,500,000 10,517,063
Evergreen Basket of Long Fixed Rate OHA Credit Funding 1 LTD-0AKC 2018-

57620*FQ9 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,400,000 |........... 10,405,751 |09/05/2023 ..... 09/02/2050 ..... B7118I-AS-9 . [TA AR oo [ 1 e 10,400,000 10,405,751
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Note

57629%FLO ......... ABS Bank Loans and Corporate Bonds |1 ..........ccccceecveniiiiiis |oennnnnn. 200,000,000 |........... 18,766,376 |.......... (84,021,325)| 09/05/2023 ..... 09/02/2050 ..... 12425 -AU-6 . [Ser eeviiiiiiiiiiiee e [T e 18,700,000 18,244,767
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57629%FLO ......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 5,267,725 |....cc.nee 5,267,725 [09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver ........ooovvvivvevnevniinnnns [ 1o o 5,267,725 |....cueueee 5,267,725
Evergreen Basket of Long Fixed Rate

57629%FLO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 50,192,989 |........... 51,754,998 | 09/05/2023 ..... 09/02/2050 ..... 931142-CS-0 . | WAL-MART STORES INC-SENIOR NOTE .. [1 .ccevvvviiiiiiiiiiiniiiiiiens fereeiens 50,192,989 51,754,998
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629%FLO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 89,208,869 |........... 89,208,869 [09/05/2023 ..... 09/02/2050 ..... 092598-AA-5 . |- Credit Facility Revolver .......... [2 cocoorriiiiiiiniiiiiiiinnns o 89,208,869 89,208,869
Evergreen Basket of Long Fixed Rate Toronto-Dominion Bank/Th-

57629%FLO ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 15,530,000 |........... 15,656,052 [09/05/2023 ..... 09/02/2050 ..... 89116C-4H-7 . |SUBORDINATED ......ccevveveeeeiiiiiinnns [2 i [ 15,530,000 15,656,052
Evergreen Basket of Long Fixed Rate JM Family Enterprises, | Senior

57629%FLO ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 23,000,000 |........... 21,431,046 | 09/05/2023 ..... 09/02/2050 ..... 46659*-AF-4 . Note Series F ........ooocvveieiiiiiiis [ 2 i e 23,000,000 21,431,046
Evergreen Basket of Long Fixed Rate Prime Property Fund LLC Senior Note

57620%FNG ......... ABS Bank Loans and Corporate Bonds |1 ...........cccccoecvveineenis |oeneennn. 150,000,000 ............ 8,549,759 |......... (68,268,264) [ 09/05/2023 ..... 09/02/2050 ..... THT0%-AR-0 . [8Br ooevvreieeeiiiiiiiieeeiiiiineeeeies [ 2 i o 8,500,000 |....ovvennnn 8,329,215
Evergreen Basket of Long Fixed Rate Hardwood Funding LLC Senior Secured

57629*FNG ... ABS Bank Loans and Corporate Bonds 8,500,000 |............ 8,385,250 | 09/05/2023 ..... 09/02/2050 ..... 41242*-BF-8 . |.. . ....8,500,000 ....8,385,250
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57620%FN6 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 8,023,952 |.....eeenn 8,023,952 | 09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver ........ooovvvivvenneniiinnns [ 1o o 8,023,952 |............ 8,023,952
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured

57620%FN6 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 2,932,966 |............ 2,857,886 |09/05/2023 ..... 09/02/2050 ..... 05389L-AK-9 . Note B7 ...ccevvvveieiiiiiiiiiiiiiieens [ 1 e 2,932,966 |............ 2,857,886
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57620%FN6 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 4,450,000 |............ 4,450,685 [09/05/2023 ..... 09/02/2050 ..... F 04018E-AE-1 . | Ares LIX CLO Ltd-ARES 2021-59A C1 [1 ...cooriviiiiiiiniiiiiiiins o 4,450,000 |............ 4,450,685
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Avolon Aerospace Leasing Secured

57620%FN6 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 2,701,008 |............ 2,638,766 |09/05/2023 ..... 09/02/2050 ..... 05389L-AH-6 . Note B7 ....cceevevrriiiiiiieniiiiiens [T e 2,701,098 |............ 2,638,766
Evergreen Basket of Long Fixed Rate BHP Billiton Finance USA-SR

57620%FN6 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 84,606,065 |........... 71,141,175 [09/05/2023 ..... 09/02/2050 ..... 055451-AV=0 . JUNSECURED ........cocevvvumrremnenniinnns [T i e 84,606,065 71,141,175
Evergreen Basket of Long Fixed Rate 2014 REPLACEMENT PR STATUTORY TR

57620%FNG ......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 16,066,348 |........... 15,854,510 [09/05/2023 ..... 09/02/2050 ..... 90226#-AA-3 . SR SECD NT ...eevvveeeeiiiiriecneeiinens [ 1 e 16,066,348 15,854,510
Evergreen Basket of Long Fixed Rate

57620%FNG ......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 15,000,000 |........... 15,045,360 (09/05/2023 ..... 09/02/2050 ..... 039948-AE-4 . | Ares LXXV CLO Ltd-ARES 2024-75A B [ 1 ..oovvviiiiiiniiinnniiiiiien foreeiinns 15,000,000 15,045,360
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57629%FM8 ......... ABS Bank Loans and Corporate Bonds |1 ..........cccccoeivieiiiiiis |oennnnnn. 200,000,000 |........... 16,114,326 |......... (86,414,806) [ 09/05/2023 ..... 09/02/2050 ..... 171435-AA-8 . Revolver ......ccovvvviinvieenneiiiiins |1 o 16,047,904 16,047,904
Evergreen Basket of Long Fixed Rate

57629%FM8 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 23,900,000 |........... 23,638,159 | 09/05/2023 ..... 09/02/2050 ..... 57169*-AU-1 . |Mars, Inc. Senior Note Ser ......... [1 .ccoooiiiiiiiiiiiiiiiins e 23,900,000 23,638,159
Evergreen Basket of Long Fixed Rate

57629*FM8 .......... |ABS Bank Loans and Corporate Bonds 1,278,318 |............ 1,278,371 [09/05/2023 ..... 09/02/2050 ..... 4825011-AG-0 . | KKR CLO 14 Ltd-KKR 14 AR ........... ....1,278,318 ....1,278,371

NLC LOAN FUNDING LLC SER Hol Iyport

Evergreen Basket of Long Fixed Rate Secondary Opportunities Fund VII1

57629*FM8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 23,300,000 |........... 23,300,000 {09/05/2023 ..... 09/02/2050 ..... 62934#-AN-7 . [Subscription Line Class A Note ..... [1 .ccoooiiiiiiiiiiiiiiiiiins e 23,300,000 23,300,000
Evergreen Basket of Long Fixed Rate Carlyle US CLO 2026-3 Lt-CGMS 2026-

57629*FM8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 23,250,000 |......ec... 23,334,816 | 09/05/2023 ..... 09/02/2050 ..... 142925-AE-6 . [BA B oo | T o 23,250,000 23,334,816
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Goldentree Loan Manageme-GLM 2020-

57629*FM8 .......... |ABS Bank Loans and Corporate Bonds ..23,000,000 |...........23,017,112 [09/05/2023 ..... 09/02/2050 ..... 38136N-AY-2 . [BA ARR . ...23,000,000 ...23,017,112
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%FM8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiinic Jooviiiiiei e [ 22,750,000 |........... 22,768,632 | 09/05/2023 ..... 09/02/2080 ... [eeeeeiiiiiriiiee e e 04040C-AC-1 . | Arini US CLO V Ltd-ARIN BA B ...... [ 1 coeeeiiiiiiiiiiiiiiee [ 22,750,000 22,768,632
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Birch Grove CLO 8 Ltd-BGCLO 2024-8A

57629*FM8 ......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniinii Joviiiiiee e feeeeeis 18,600,000 |........... 18,683,384 |09/05/2023 ..... 09/02/2080 ... [eeeeeiiiiiriiiee e e 09077T-AS=4 . BR ceeeiiiieeieee e eeiieeeeeees [ 1 e 18,600,000 18,683,384
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap ~ CNE cleared Silver Point CLO 11 Ltd-SPOLO 2025-

57629*FM8 ........ ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 17,550,000 |........... 17,573,780 |09/05/2023 ..... 09/02/2050 ... |eiiiiiiiiiiiii i [ 82809X-AG-3 . 1A C ..eoveeeeeiiiieeeeiiiiieeeeeeeee [ 1 [, 17,550,000 17,573,780
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings OLO Ltd 2025-VI-BABSN 2025-

57629*FM8 .......... |ABS Bank Loans and Corporate Bonds ..17,500,000 |........... 17,543,925 [09/05/2023 ..... 09/02/2050 ..... 06764W-AE-2 . |6A B .. . ...17,500,000 .. 17,543,925
Evergreen Basket of Long Fixed Rate Diameter Capital Clo 6 L-DCLO 2024-

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 17,200,000 |........... 17,307,294 (09/05/2023 ..... 09/02/2050 ..... 252550-A8-1 . JBA BR ..eevieeiieiiiieeeeeiieeeeeen [T [ 17,200,000 |........... 17,307,204
Evergreen Basket of Long Fixed Rate Symphony Clo 53 Ltd-SYMP 2026-53A B

57620%FM8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 17,200,000 |........... 17,238,356 [09/05/2023 ..... 09/02/2050 ..... BT170T-AG-2 . |eeerreeeeeeeeiiieeeeeeiieeeeeeeeeees [T e 17,200,000 |........... 17,238,356
Evergreen Basket of Long Fixed Rate

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 225,000,000 |........... 70,073,286 |.......... (19,291,969)| 09/11/2023 ..... 06/10/2051 ..... 067936-AA-2 . | BABSN 2024-2A A1-BABSN 2024-2A A1 |1 ..ooeiiiiiiiiiiiiiiiiiiien foeeis 70,000,000 |........... 70,121,940
Evergreen Basket of Long Fixed Rate FIRST EAGLE DIRECT LENDING V-B, LLC

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 57,361,569 |........... 57,361,595 | 09/11/2023 ..... 06/10/2051 ..... 32013#-AA-2 . |- Secured Revolving Loan Facility . [1 ...ccoooomiiiiiiiiiiiins s 57,361,5% |........... 57,361,5%
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1I-0AKC 2016-

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 35,000,000 |........... 35,066,185 [09/11/2023 ..... 06/10/2051 ..... B7110N-BB-0 . [13A ATR2 ..ovveeeeiiiiiiiieciieeenes [T e 35,000,000 [........... 35,066, 185
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 21,036,269 |........... 21,036,269 |09/11/2023 ..... 06/10/2051 ..... 300348-AA-3 . |- Senior Secured Loan .........cccoeee [2 eiiiiiiiiiiiiini [ 21,036,269 |........... 21,036,269
Evergreen Basket of Long Fixed Rate Sixth Street CLO XIX Ltd-SIXST

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 17,611,000 |........... 17,650,836 |09/11/2023 ..... 06/10/2051 ..... 83012K-AL-1 . J2021-19A AR ..eevveeieiiiiiiieeeeee [ 1 [ 17,611,000 |........... 17,650,836
Evergreen Basket of Long Fixed Rate

57620%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 18,150,000 |........... 18,178,459 |09/11/2023 ..... 06/10/2051 ..... T4983A-AL-7 . | RR 19 Ltd-RRAM 2021-19A AR ........ [1 oo [ 18,150,000 |........... 18,178,459
Evergreen Basket of Long Fixed Rate

57629%GF2 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 18,150,000 |........... 18,157,714 109/11/2023 ..... 06/10/2051 ..... 78110V-Ali-4 . | RR 27 Ltd-RRAM 2023-27A AR ........ [1 oo [ 18,150,000 |........... 18,157,714
Evergreen Basket of Long Fixed Rate RRPF Engine Leasing Ltd Senior

57629*GGO .......... [ABS Bank Loans and Corporate Bonds ..24,109,142 |........ (113,870,577) [ 09/11/2023 ..... 06/10/2051 ..... G7332#-AG-8 . [Secured .... . ... 23,995,200 ... 24,005,222
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST 2-SERIES 06-

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 1,854,228 |............ 1,794,774 109/11/2023 ..... 06/10/2051 ..... 784436-AJ-4 . |7 CLASS B ..evveeeeeiiiieeeecciiieeeens [ 1 e 1,854,228 |............ 1,794,774
Evergreen Basket of Long Fixed Rate Green Brick Partners, In Senior

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 6,753,495 |............ 6,662,632 09/11/2023 ..... 06/10/2051 ..... 302709-A#-8 . [Unsecured Notes ........ccooovvuveennes [T oo s 6,753,495 |............ 6,662,632
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Clover CLO 2021-1 LLC-CLVR 2021-1A

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 5,000,000 |............ 4,996,050 (09/11/2023 ..... 06/10/2051 ..... U N 18914K-AA-0 . [AR weeeeeeiiiiiieciciieieeceeneeeee [ T e 5,000,000 |...evveennns 4,996,050
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared EVERLAKE PRIVATE FUND BORROIER, LLC

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiniiinnnins |ooviiiininiiiiiiieenns o 105,181,347 |......... 105, 181,347 [09/11/2023 ..... 06/10/2051 ..... 300346-AA-3 . |- Senior Secured Loan .........ccceee |2 eiiiiiiiiiiiiniie [ 105,181,347 |......... 105, 181,347

Blackstone Credit Rated Fund Trust

Evergreen Basket of Long Fixed Rate ISPV LP - Tranche A-2 Delayed Draw

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 18,660,714 |........... 18,660,714 | 09/11/2023 ..... 06/10/2051 ..... 09262X-AB-7 . [Term Loan .......cceeeeeeervvuneenneenees [ 1o e 18,660,714 |........... 18,660,714
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2019-1V-BABSN 2019-

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiinii Joviiiiiei e feeeeiies 25,500,000 |........... 25,524,786 |09/11/2023 ..... 06/10/2051 ..... 06761V-AS-6 . J4A BR ...ooeeiiiiiiieeiiiiieeeeeees [ 1 e 25,500,000 |........... 25,524,786
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GCBSL

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 19,833,000 |........... 19,884,665 |09/11/2023 ..... 06/10/2051 ..... 38181A-AA-6 . [2023-66A AR ........eeverriiiiinneeneees [T [ 19,833,000 |........... 19,884,665
Evergreen Basket of Long Fixed Rate Morgan Stanley Private B-SENIOR

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiinnniiiis Jooviiiiiec e [ 420,000 |.....ovvennnne 414,450 109/11/2023 ..... 06/10/2051 ..... 61776N-U4-3 . JUNSECURED .......eeveervimmennneeiinens [ 1o e 420,000 |...eeveeennnee 414,450
Evergreen Basket of Long Fixed Rate Park Blue CLO 2024-VI Lt-PKBLU

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiineriiiis Jooviiiiiee e feeeeeies 25,250,000 |........... 25,291,940 |09/11/2023 ..... 06/10/2051 ..... 70019K-AA-5 . [2024-6A A1 ....oooieiiiiiiiiiiieeeees [T e 25,250,000 |........... 25,291,940
Evergreen Basket of Long Fixed Rate Antares CLO 2017-1 Ltd-ANTR 2017-1A

57629*GGO .......... |ABS Bank Loans and Corporate Bonds ..25,000,000 |........... 24,674,825 [09/11/2023 ..... 06/10/2051 ..... 03665J-AS-7 . |BRR ... . ...25,000,000 ... 24,674,825
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2014-

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 11,000,000 |........... 11,018,744 |09/11/2023 ..... 06/10/2051 ..... 08180F-C6-4 . |IVA ARS ....eeeeeeeeeeieiiiieeeeeeens [ 1 [ 11,000,000 |........... 11,018,744
Evergreen Basket of Long Fixed Rate Canyon CLO 2021-3 Ltd-CANYC 2021-3A

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 11,000,000 |........... 11,007,161 | 09/11/2023 ..... 06/10/2051 ..... 13B7BM-AL-0 . [BR .eeeeeeeiiiiiieeeeeieeee e | T e o 11,000,000 |........... 11,007, 161
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Fortress Credit BSL XVII-FOBSL

57629*GGO .......... |ABS Bank Loans and Corporate Bonds ..11,000,000 |........... 10,972,764 [09/11/2023 ..... 06/10/2051 ..... 34964H-AG-0 . [2022-1A C1 ... ...11,000,000 ...10,972,764
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Harvest US CLO 2025-2 Lt-HARUS

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiinic Jooviiiiiei e [ 11,000,000 |........... 11,084,419 (09/11/2023 ..... 06/10/2051 ..ooe [ereeeiiiiiiiie i e [ A1757P-AG-8 . [2025-2A C oo [ 1 [ 11,000,000 |........... 11,034,419
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared MFIC Bethesda CLO 2 LLC-MFCLO 2A C

57629%GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniinii Joviiiiiee e feeeeeis 11,000,000 |........... 11,003,410 |09/11/2023 ..... 06/10/2051 ..ooo [erreeiiiiiiiee it e [ 592917-AG-3 . |eeevreieeeeiiiriniee e [ 1o e 11,000,000 |........... 11,003,410
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared 0CP CLO 2021-21 Ltd-0CP 2021-21A BR

57629*GGO ......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 11,000,000 |........... 11,015,114 |09/11/2023 ..... 06/10/2051 ...o. |oeeiiiiiiiiiieiiiiiiiie e siiies [oieeiiesieiiiiieessen |oereiieeee s B71000-AN-7 . |.oiooveeeneiiiiininneeiiiiieeeeesiiieeees [ 1o foee, 11,000,000 |........... 11,015,114
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Orion CLO 2026-7 Ltd-ANTOR 2026-7A

57629*GGO .......... |ABS Bank Loans and Corporate Bonds ..11,000,000 |...........11,047,740 (09/11/2023 ..... 06/10/2051 ..... 68628H-AG-6 . ...11,000,000 ... 11,047,740
Evergreen Basket of Long Fixed Rate

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 11,000,000 |........... 11,020,372 |09/11/2023 ..... 06/10/2051 ..... T2583U-AE=7 . |eeeereeieeeeeiiieeeeeeiieeeeeeeeeee [T e 11,000,000 |........... 11,020,372
Evergreen Basket of Long Fixed Rate Sixth Street CLO XX Ltd-SIXST 2021-

57629*GGO .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,000,000 |........... 11,026,917 |09/11/2023 ..... 06/10/2051 ..... 830120-AU-8 . J20A CR ..o [T [ 11,000,000 |........... 11,026,917
Evergreen Basket of Long Fixed Rate

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 300,000,000 |........... 13,897,637 |........ (103,818,109)  09/11/2023 ..... 06/10/2051 ..... 482500-AJ-4 . | KKR CLO 14 Ltd-KKR 14 BR .........o. [ 1 coeriiiiiiiiien [ 13,800,000 |........... 13,806,859
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-SERIES 15-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,004,274 |............... 953,443 (09/11/2023 ..... 06/10/2051 ..... 63930F-AC-4 . |1 CLASS B ..eevveeeeieiieeeeciiiieeenns [ 1 e 1,004,274 |.....ooeeeeee 953,443
Evergreen Basket of Long Fixed Rate Clover CLO 2021-1 LLC-CLVR 2021-1A

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 25,000,000 |........... 24,980,250 |09/11/2023 ..... 06/10/2051 ..... 18914K-AA-0 . [AR .eeeeeeiiiiiiiieeeiieeeececieeeee [ T o 25,000,000 [........... 24,980,250
Evergreen Basket of Long Fixed Rate EDvestinU Private Educat-SERIES 19-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 13,819,322 |........... 13,195,346 (09/11/2023 ..... 06/10/2051 ..... 28166G-AB-1 . |A CLASS B ..evveeeeeiiiiieeicciineenees [ 1 e 13,819,322 |........... 13,195,346
Evergreen Basket of Long Fixed Rate Navigator Aircraft ABS L-NAVTR

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninin Joovininiiieiiiiiienens foeeiiiinns 8,324,343 | 7,858,758 |09/11/2023 ..... 06/10/2051 ..... 63943B-AA-1 . J2021-1 A oo [T e 8,324,343 |....uveennn 7,858,758
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 49,435,233 |........... 49,435,233 (09/11/2023 ..... 06/10/2051 ..... 300348-AA-3 . |- Senior Secured Loan .........ccceee [2 eiiiiiiiiiiiiiiie [ 49,435,233 |........... 49,435,233
Evergreen Basket of Long Fixed Rate Bain Capital Credit CLO -BCC 2021-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 29,636,250 |........... 29,625,522 |09/11/2023 ..... 06/10/2051 ..... 05683N-AJ-1 . [BA AR .oeeeeeiiiiiieeeeeiiieeeeeeeees [ 1 e 29,636,250 |........... 29,625,522
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2023-

57629%GES ... ABS Bank Loans and Corporate Bonds ..29,000,000 |...........29,006,496 [09/11/2023 ..... 06/10/2051 ..... 067934-AN-9 . |I1A BR . ...29,000,000 ...29,006,496
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2021-11-BABSN 2021-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 28,900,000 |........... 28,939,246 |09/11/2023 ..... 06/10/2051 ..... 06762J-AN-3 . J2A BR ..eeeeeiiiiiiieeeeiieieceeens [T e 28,900,000 |........... 28,939,246
Evergreen Basket of Long Fixed Rate

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 28,571,429 |........... 28,572,815 | 09/11/2023 ..... 06/10/2051 ..... 003952-AA-6 . | ABSOLUTE ISSUER CO LLC S Class A . [1 .ocevveeiiiiiiiiiniiiiiiiiens feeeeins 28,571,429 |........... 28,572,815
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings Middle Market CL-BIM 2023-

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 28,000,000 |........... 28,012,152 | 09/11/2023 ..... 06/10/2051 ..... U N 067934-AL-3 . |ITA AR ..oooiiiiieieeiiiiieeeecnens [T e 28,000,000 |........... 28,012,152
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared PGA TOUR, Inc. Senior Note Series C

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 22,701,361 |........... 20,279,269 |09/11/2023 ..... 06/10/2051 ..... B9450%-AF=7 . oo [T [ 22,701,361 |........... 20,279,269
Evergreen Basket of Long Fixed Rate DEXUS Diversified Trust Gtd Senior

57629%GES5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 25,000,000 |........... 23,777,740 (09/11/2023 ..... 06/10/2051 ..... 03189*-AK-5 . INote .....coovveuveeiinriiiiiiiieniinens [T e 25,000,000 [........... 23,777,740
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2021-

57620%FX4 .......... Corp Inv Grade Equiv Bonds .......... |1 cooiiiiiiiiiiiiiiiinciiis i 50,000,000 |........... 20,017,356 |............ 1,132,424 [09/05/2023 ..... 06/03/2051 ..... 641340-AL-1 . BA BR ...ooooiiiiiiiiiniiiiececeeens [ 1 e 20,000,000 |........... 20,017,260
Evergreen Basket of Long Fixed Rate Park Blue CLO 2024-VI Lt-PKBLU

57620%FX4 .......... Corp Inv Grade Equiv Bonds .......... |1 .ooiiiiiiiiiiiiiiiiiniiis i [, 20,000,000 |........... 20,002,440 |09/05/2023 ..... 06/03/2051 ..... T0019K-AE=7 . J2024-BA B .....cooovvnrrieeneiiinnienens [ 1 e 20,000,000 |........... 20,002,440
Evergreen Basket of Long Fixed Rate Sixth Street CLO 28 Ltd-SIXST 2025-

57620%FX4 .......... Corp Inv Grade Equiv Bonds .......... |1 oo i [, 20,000,000 |........... 20,049,060 (09/05/2023 ..... 06/03/2051 ..... 83013T-AC-1 . [28A BT weeeeeeiiiiiiiiceciiieeeeee [T e 20,000,000 |........... 20,049,060
Evergreen Basket of Long Fixed Rate DRYDEN 64 CLO LTD-DRSLF 2018-64A A

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeviiiiinnninenins |oevinns 250,000,000 |............ 4,006,429 |......... (96,011,448) [ 09/11/2023 ..... 06/11/2051 ..... 26251L-AC-8 . |eeeeriieeeeeeiiieee e [T e 3,932,520 |..uvveennnn 3,934,373
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-ATCLO

57629*FZ79 ... ABS Bank Loans and Corporate Bonds .756,991 |... ....757,033 [09/11/2023 ..... 06/11/2051 ... 04942J-AE-1 . |2018-10A B .. ....756,991 .757,033
Evergreen Basket of Long Fixed Rate Park Blue Clo 2025-1X Lt-PKBLU

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 77,500,000 |........... 77,568,045 (09/11/2023 ..... 06/11/2051 ..... 70019U-AA-3 . J2025-9A A1 ..oooiiiiiiiiiiiiiiieeeeen [T [ 77,500,000 |........... 77,568,045
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 31,600,000 |........... 31,617,412 (09/11/2023 ..... 06/11/2051 ..... 06760H-AE-6 . |IA A2 .evvveeeeeiiiiieeeccciiieeeeeee [ 1 e 31,600,000 |........... 31,617,412
Evergreen Basket of Long Fixed Rate

57629*FZ79 ... ABS Bank Loans and Corporate Bonds ..20,142,202 |........... 19,391,875 [09/11/2023 ..... 06/11/2051 ... 62983P-AA-3 . |Nakilat Inc-SECURED BOND .... ... 20,142,202 ...19,391,875
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 50,000,000 |........... 50,011,950 (09/11/2023 ..... 06/11/2051 ..... 06764E-AC-6 . [2024-1A A ..oovveveiiiiiiiinniiiieenens [ 1 e 50,000,000 |[........... 50,011,950
Evergreen Basket of Long Fixed Rate

57620%F79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinnnnins Jooviinniieniiiiiienens foeeiiiins 9,936,768 |........... 10,144,960 |09/11/2023 ..... 06/11/2051 ..... 61747Y-EC-5 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..ccoeerriiiiiiiininiiiiinns e 9,936,768 |........... 10, 144,960
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629*F79 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiinniniiiins |ovviiiinniiiiiiiiiiiiens foieiiinns 8,414,508 |............ 8,414,508 [09/11/2023 ..... 06/11/2051 ... 300348-AA-3 . |- Senior Secured Loan ........cccceee [2 coiiiiiiiiiiiiiiiiiiiiienns o, 8,414,508 |............ 8,414,508
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Blackstone Credit Rated Fund Trust

Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared ISPV LP - Tranche A-2 Delayed Draw

57629*FZ79 ... ABS Bank Loans and Corporate Bonds 4,910,714 |............ 4,910,714 | 09/11/2023 ..... 06/11/2051 ..... 09262X-AB-7 . |Term Loan ... R ....4,910,714 ....4,910,714
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared MidOcean Credit CLO XVII-MIDO 2025-

57629*FZ79 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceovvriiiiiiiinniinii Joviiiiee e feeeeiies 18,100,000 |........... 18,019,871 | 09/11/2023 ..... 06/11/2051 ..... 59803L-AG-3 . [18A C ..eeveeeeeeiieee e [ 1 e 18,100,000 |........... 18,019,871
Evergreen Basket of Long Fixed Rate PGA TOUR, Inc. Senior Note Series B

57629*FZ79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii fooviiiiiec e [ 12,956,459 |........... 11,063,817 | 09/11/2023 ..... 06/11/2051 ..... B9450%-AE-0 . |..ecurriiiiiiiiiii e T e [ 12,956,459 |........... 11,063,817
Evergreen Basket of Long Fixed Rate Oak Hill Credit Partners-0AKC 2014-

57629*FZ79 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii Jooviininei e feeeeiies 18,050,000 |........... 18,089,782 |09/11/2023 ..... 06/11/2051 ..... 67707C-BJ-6 . [10RA C1R2 ..ooeereeeeeieciiiieeeeeees [ 1 [ 18,050,000 |........... 18,089,782
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeeviiiiiinnnennns Joerenes 225,000,000 |.......cc... 2,566,534 |......... (87,660,088)|09/11/2023 ..... 06/11/2051 ..... 64082V-AB-5 . BA B ...eeeiiiiiiiieieee e [T e 2,500,000 |[............ 2,595,667
Evergreen Basket of Long Fixed Rate

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiniiiiii fooviiiieee e feeeeiis 32,941,557 |........... 33,631,740 |09/11/2023 ..... 06/11/2051 ..... 61747Y-EC-5 . |Morgan Stanley-SENIOR UNSECURED ... [1 ..coooeriiiiiiiiiiiiiiiens feeeee 32,941,557 |........... 33,631,740
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 10,000,000 |........... 10,002,450 |09/11/2023 ..... 06/11/2051 ..... 067925-AC-1 . [2024-11A A .ooooniiiiiieiiiieee T e [ 10,000,000 |........... 10,002,450
Evergreen Basket of Long Fixed Rate Mesa Air Group, Inc. Class A Notes

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiiinniniis Joviiiiieei e feeeeiiis 9,902,265 |............ 9,856,764 [09/11/2023 ..... 06/11/2051 ..... 590488-AA-6 . |..eeiriiiiiiiie e T e [ 9,902,265 |............ 9,856,764
Evergreen Basket of Long Fixed Rate Landnark Equity Partners XVI-D, LLC

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 44,549,604 |........... 44,549,604 |09/11/2023 ..... 06/11/2051 ..... 515138-AA-9 . | T e [ 44,549,604 |........... 44,549,604

CAZ GP OWNERSHIP CD AGGREGATOR -

Evergreen Basket of Long Fixed Rate Secured Senored Loan Facility (Term

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 98,000,000 |........... 98,000,000 |09/11/2023 ..... 06/11/2051 ... 149798-AA-4 . [Loan) ...eeeeriiiiiiiiiieiiiiiieeneeen [ T 98,000,000 [........... 98,000,000
Evergreen Basket of Long Fixed Rate Capital Four US CLO Ltd-C4US 2025~

57629%GA3 ... ABS Bank Loans and Corporate Bonds ..17,000,000 |...........17,068,136 [09/11/2023 ..... 06/11/2051 ..... 14016B-AE-8 . [4A B .. A ...17,000,000 ...17,068,136
Evergreen Basket of Long Fixed Rate Lakeside Park CLO Ltd-LAKES 2025-1A

57629%GA3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 17,000,000 |........... 17,015,198 |09/11/2023 ..... 06/11/2051 ..... 51218Y-AC-0 . Bl weeeiiiiiiiiiieiicii i L U R 17,000,000 |........... 17,015,198
Evergreen Basket of Long Fixed Rate Sound Point CLO Il Ltd-SNOPT 2013-

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 325,000,000 |.......c... 5,712,312 |........ (124,527,991) [ 09/11/2023 ..... 06/11/2051 ..... 83608G-A0-9 . |TA AR ...ooiiiiiiiiiiiiiiiieeeeeens [T e 5,616,219 |............ 5,618,752
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,400,000 |............ 2,402,078 (09/11/2023 ..... 06/11/2051 ..... 06764A-AC-4 . JAA A oo T [ 2,400,000 |[............ 2,402,078
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 90,000,000 |........... 90,022,050 |09/11/2023 ..... 06/11/2051 ..... 067925-AC-1 . J2024-11A A .oooeriiiiiiiiiiiiieee T [ 90,000,000 |........... 90,022,050
Evergreen Basket of Long Fixed Rate OHA Credit Partners XI1I-0AKC 2016-

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 9,000,000 |............ 9,017,019 |09/11/2023 ..... 06/11/2051 ..... B7110N-BB-0 . [13A ATR2 ..evveeieiiiiiiiiecciiieenns [T e 9,000,000 |-..uvveennns 9,017,019
Evergreen Basket of Long Fixed Rate

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 31,778,294 |........... 24,909,849 |09/11/2023 ..... 06/11/2051 ..... 341081-FR-3 . |Florida Power & Light Co-SECURED . [1 ...ooovviiiiiiiinnniiiiiinn foeennnns 31,778,294 |........... 24,909,849
Evergreen Basket of Long Fixed Rate MASSMUTUAL HLDG LLC PROMISSORY NOTE

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiinnieiiins fooviinnniiiiiiiieeeees foniiiinns 90,000,000 |........... 89,909,813 | 09/11/2023 ..... 06/11/2051 ..... 576328-BB-9 . [.eeeveieiriieiiie e 2 e o 90,000,000 |........... 89,909,813
Evergreen Basket of Long Fixed Rate Hayfin Kingsland XI Ltd-HAYFN 2019-

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccovviiiiiiniinninin Joonininiiiiiiiiiieeees foeeiiiinns 5,330,000 |............ 5,334,413 |1 09/11/2023 ..... 06/11/2051 ..... 42086N-AJ-7 . JRA BR .eeeeeeiiiiiieeeeiieeeceene [T e 5,330,000 [............ 5,334,413
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629%GC9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 23,374,092 |........... 23,374,092 |09/11/2023 ..... 06/11/2051 ..... 515138-AA-9 . [oeeereeeiiie e LR RN 23,374,092 |........... 23,374,092
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%GC9 ... ABS Bank Loans and Corporate Bonds ..89,404,145 |........... 89,404,145 (09/11/2023 ..... 06/11/2051 ... 300346-AA-3 . |- Senior Secured Loan ... .2, ...89,404,145 ...89,404,145
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 100,000,000 |............ 1,941,041 [......... (38,435,285)  09/18/2023 ..... 06/16/2051 ..... 429827-AS-7 . J2004-1 CLASS B2 ......eeevvvvvvnnnnnnns [ 1o e 1,908,460 |....eveennn 2,405,655
Evergreen Basket of Long Fixed Rate Symphony CLO XXI Ltd-SYMP 2019-21A

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 8,582,882 |............ 8,584,195 (09/18/2023 ..... 06/16/2051 ..... 87166R-GE-1 . JAR2 ..evvveeeeiiiiiiiiiecciiiieeeeeee [T e 8,582,882 |............ 8,584,195
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared ASSURANT CLO | LTD-MORGN 2017-1A BR

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccveiiiiiiiiinnnnie Jooviiniiniiiiiiiienens feeeiiiinns 5,038,168 |............ 5,041,115 (09/18/2023 ..... 06/16/2051 ..... U N 33836J-AE-9 . |.. [ I U R 5,038,168 |............ 5,041,115
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared EVERLAKE PRIVATE FUND BORROIER, LLC

57620%FY2 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 91,507,772 |........... 91,507,772 (09/18/2023 ..... 06/16/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ 300348-AA-3 . |- Senior Secured Loan ..........cceee [2 eiiiiiiiiiiiiii [ 91,507,772 |........... 91,507,772
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Voya CLO 2018-2 Ltd-VOYA 2018-2A B1

57629%GB1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiininnnnnns foeninnns 325,000,000 |........... 12,096,143 |........ (119,117,260) [ 09/11/2023 ..... 06/11/2051 ..eee [eeeeiiieie e o 9,143 |........ (131,130,040) [ 92917J-AE-7 . [ceeuveeeirieiieeeeiee e L U R 12,000,000 |........... 12,012,780
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Sound Point CLO XXV Ltd-SNDPT

57629*GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie foviiinniniiiiiiiiiinees foveeiinnns 60,000,000 |........... 60,050,280 [09/11/2023 ..... 06/11/2051 ...vv foreiirereiiiii i [ | 83614X-A0-4 . J2020-1A AR ....ooiiiuiiiiiiiiiiiinns 1o |l 60,000,000 |........... 60,050,280
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CE cleared Barings Middle Market Lo-BUNLP

57629*GB1 .......... [ABS Bank Loans and Corporate Bonds ..40,000,000 |...........40,009,800 |09/11/2023 ..... 06/11/2051 ..... 067925-AC-1 . [2024-11A A ... . ...40,000,000 ...40,009,800
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROIER, LLC

57629*GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......coovvviimnnniiiiiiinnnns fooviviinniins v 120,958,549 |.......... 120,958,549 109/11/2023 ..... 06/11/2051 ..... 30034@-AA-3 . [~ Senior Secured Loan .......ccceeever |2 ciiiiiiiiiiniiiiineeinins [ 120,958,549 |.......... 120,958,549
Evergreen Basket of Long Fixed Rate Anchorage Capital Clo 32-ANCHC

57629*GB1 .......... ABS Bank Loans and Corporate Bonds |1 ........covvvviiviniiiiiiinnnns fooviiiiiniiiins i 23,300,000 |..eeunnnnnn 23,300,000 [09/11/2023 ..... 06/11/2051 ..... 03333M-AA-1 . 2025-32A A ...ooivviiinniiiiiiiieneene | T [ 23,300,000 |........... 23,300,000
Evergreen Basket of Long Fixed Rate OHA Credit Funding 9 Ltd-0AKC 2021-

57629*GB1 .......... ABS Bank Loans and Corporate Bonds |1 ........covviviiviiiiiiiiinnnns fooviniiiiiiins i 15,400,000 |........... 15,419,158 |09/11/2023 ..... 06/11/2051 ..... 67690A-AS-0 . [9A BTR .ooevveiiiiiiiiiiniiiccii | T [ 15,400,000 |........... 15,419,158
Evergreen Basket of Long Fixed Rate Landsnet hf. Senior Notes Series F

57629*GB1 .......... ABS Bank Loans and Corporate Bonds |1 ........covviiiiviniiiiiiinnnns fooviniiiniiins v 12,000,000 |........... 11,952,236 |09/11/2023 ..... 06/11/2051 ..... XATTARAF-6 . [oeeeeeeeeeiieeeeeeeee e [ 2 i [ 12,000,000 |........... 11,962,236
Evergreen Basket of Long Fixed Rate

57629*GB1 .......... ABS Bank Loans and Corporate Bonds |1 ........coviiviiviniiiiiiinnnns fooviniiiniiins i 11,700,000 |........... 11,480,081 | 09/11/2023 ..... 06/11/2051 ..... 980745-G*-8 . [Woodward, Inc. Senior Note Ser ... |2 ..coovvviiviiiiiinninniniinnns fooveiinnnns 11,700,000 |........... 11,480,081
Evergreen Basket of Long Fixed Rate TI ABS SUB 1 LLC Series B Senior

57629*GB1 .......... ABS Bank Loans and Corporate Bonds |1 ........coeviviiviniiiiiiinnnns fooviniiiniins i 11,600,000 |........... 11,448,918 (09/11/2023 ..... 06/11/2051 ..... 87345@-AB-5 . [Secured Notes .........ccvveviviiiinnnns |2 ciiiiiiiiiiiiiiciiiieeeenen [ 11,600,000 |........... 11,448,918
Evergreen Basket of Long Fixed Rate

57629*GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccooviviiviniiiiiiinnnns fooviniiiiiiins v 11,600,000 |........... 11,529,028 |09/11/2023 ..... 06/11/2051 ..... G4691#-Ad-4 . [ IMI PLC Senior Unsecure .........ccc. |2 corvviivvniniiniiinnnnnnnninnns fooveiennnns 11,600,000 |........... 11,529,028
Evergreen Basket of Long Fixed Rate RREEF America REIT 11, | Senior

57629*GB1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccooviiiiviniiiiiiinnnns fooviniiiniiiins i 11,000,000 |........... 10,545,900 |09/11/2023 ..... 06/11/2051 ..... 74986@-AY-7 . [Notes Se ........ceeevvrvriinniiinriennns | 1o [ 11,000,000 |........... 10,545,900
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2019-

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 ......ccccovvvvvveiiiiiiinnnnns forniinnns 250,000,000 [............ 7,523,880 |.......... (92,144,773)109/11/2023 ..... 06/11/2051 ..... 64034C-AB-5 . [A B .eovveeiiiiiiiiiiiniciiiineeeeeee [ 1 [ 7,450,000 |...oonnnnens 7,228,276
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*GD7 .... ABS Bank Loans and Corporate Bonds ...138,253,581 |..........138,373,309 | 09/11/2023 ..... 06/11/2051 ..... 06764A-AC-4 . [4A A .. . 138,253,581 |.......... 138,373,309
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivvivviniviiiiinnnns foovvviniiiniiiiiiiinnns v 7,450,000 [............ 7,410,388 (09/11/2023 ..... 06/11/2051 ..... 067600-AU=-3 . [1A CR oovvririieiiiiiiiiniirciiiiieeees [ 2 i [ 7,450,000 |....onnnneen 7,410,388
Evergreen Basket of Long Fixed Rate

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........cooviviiviiiiiiiiinnnns fooviniiiniiins i 12,800,000 |........... 12,225,306 |09/11/2023 ..... 06/11/2051 ..... 06762T-AG-6 . |Babson CLO Ltd/Cayman Islands ..... |2 ...cccovviiiiiiiinnnniniinnns fooviiinnnns 12,800,000 |........... 12,225,306
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CE cleared Bain Capital Credit CLO -BCC 2020-

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivvivvnniviiiiinnnnns foovvviniiiiiiiiiiinns o 2,400,000 [............ 2,348,678 |09/11/2023 ..... 06/11/2051 ..... B Y RN 05683E-AU-6 . [2A DR ....ovvvvvninieiiiiineeereiiines [ 3 s [ 2,400,000 |....onnnnnns 2,348,678
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CE cleared OHA Credit Partners XI11-OAKC 2016-

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 ......ccovivvivviniviiiiinnnnns foovvviniiiniiiiiiiins v 6,000,000 |............ 6,011,346 (09/11/2023 ..... 06/11/2051 ..... 67110N-BB-0 . [13A ATR2 ...oovvvviiiiiiiininieiciees | 1 [ 6,000,000 |............ 6,011,346
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROIER, LLC

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........coviiviiviniiiiiiinnnns fooviniiiniiins i 42,072,539 |........... 42,072,539 [09/11/2023 ..... 06/11/2051 ..... 30034@-AA-3 . [ Senior Secured Loan .......ccceeevee |2 ciiiiiiiiiiniiiiiiieeenen [ 42,072,539 |........... 42,072,539
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2022-

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........covvvviiviniiiiiiinnnns fooviiiiiniiiins i 17,400,000 |........... 17,419,505 |09/11/2023 ..... 06/11/2051 ..... 64135G-A0-1 . [48A BR ...oevvvnniiiiiiiiniieiiiinneene | 1 [ 17,400,000 |........... 17,419,505
Evergreen Basket of Long Fixed Rate Elmwood CLO 14 Ltd-ELM14 2022-1A BR

57629*GD7 .......... ABS Bank Loans and Corporate Bonds |1 ........ccoeviiiiviniiiiiinnnns fooviviiiniiins i 17,350,000 |........... 17,388,638 [09/11/2023 ..... 06/11/2051 ..... 29003W-AQ-8 . [-eeeeeeeeieeeeeiie e | T [ 17,350,000 |........... 17,388,638
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629*GH8 .......... ABS Bank Loans and Corporate Bonds |1 ......ccccovvvivvniiiiiinnnnns forniinns 250,000,000 [........... 46,083,619 |[.......... (54,820,809) | 09/18/2023 ..... 06/16/2051 ..... 06764E-AC-6 . [2024-1A A .oovvvnniiiiiiiiinieceenens | 1 [ 46,000,000 |........... 46,010,994
Evergreen Basket of Long Fixed Rate CBAM 2018-8 Ltd/KY-CBAM 2018-8A

57629*GH8 .......... ABS Bank Loans and Corporate Bonds |1 ........covviviiviniiiiiiinnnns fooviiiiiniiins i 37,000,000 |........... 37,036,075 |09/18/2023 ..... 06/16/2051 ..... 12478C-A0-4 . JATR oo [T | 37,000,000 |........... 37,036,075
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629*GH8 ... ABS Bank Loans and Corporate Bonds ..31,012,800 |........... 31,033,734 |09/18/2023 ..... 06/16/2051 ..... 067600-A0-2 . [1A AR .. ...31,012,800 ... 31,033,734
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2017-

57629*GH8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccoeviiiiviniiiiiinnnns fooviviiiniiins i 23,998,000 |........... 23,997,016 |09/18/2023 ..... 06/16/2051 ..... 067600-AS-8 . [1A BR .eevveeneeiiiiiieicciiiineeeeenn | 1 [ 23,998,000 |........... 23,997,016
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROIER, LLC

57629*GH8 .......... ABS Bank Loans and Corporate Bonds |1 ........covviviiviniiiiiiinnnns fooviniiiniiins i 47,331,606 |........... 47,331,606 |09/18/2023 ..... 06/16/2051 ..... 30034@-AA-3 . [ Senior Secured Loan .......ccceeeve |2 ciiiiiiiiiininiiiiieeeeen [ 47,331,606 |........... 47,331,606

Blackstone Credit Rated Fund Trust

Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared ISPV LP - Tranche A-2 Delayed Draw

57629*GH8 .... ABS Bank Loans and Corporate Bonds . 14,732,143 |........... 14,732,143 |09/18/2023 ..... 06/16/2051 ..... 09262X-AB-7 . [Term Loan .... . ... 14,732,143 .. 14,732,143
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CVE cleared Barings CLO Ltd 2025-1-BABSN 2025

57629*GH8 .......... ABS Bank Loans and Corporate Bonds |1 .......oeieeemmnniireeimnnnns fooveemneieieeeiiiieees Joeeeieees 8,000,000 |......ce.... 8,020,104 (09/18/2023 ..... 06/16/2051 ... [eoeeeiiiiiniiiiiiiiiie e eerrniies [oreeeeenne s [eeerr e 067927-AC-7 . [IA B eeeeeeeeeeeeeeeeeeeeeeeeeeeee | 1 e [ 8,000,000 |............ 8,020,104
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CVE cleared Diameter Capital Clo 3 L-DCLO 2022-

57629*GH8 .......... ABS Bank Loans and Corporate Bonds |1 ......eeeievieimmininnneemnnnnn fooneeeimiiciies e 20,000,000 |........... 20,033,880 |09/18/2023 ..... 06/16/2051 ... [eoeeeiiiiniiiiiiiirie e eerrniies [oreeeeenne s e 252550-AN-7 . [BA AR ..ieiieiieeeeeeee e | T [ 20,000,000 |........... 20,033,880
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - OVE cleared TI ABS SUB 1 LLC Series B Senior

57629*GH8 .......... ABS Bank Loans and Corporate Bonds |1 ........ooovieevveninnneemnnnns foonreenmiiinnniiniinns fooveennnnns 25,000,000 |........... 24,674,393 [09/18/2023 ..... 06/16/2051 ... [oooeiiiiieeniiiiiiinnnsirriinunssrrrrnnnns foarrerrnnnnaarerrnnnaes Jrerrennnaaseennnnnnaeees 873450-AB-5 . [Secured Notes ........ccvveirrerrernnins [2 tiiiiiiiinnnnneeinenanneernens foeeeeeennns 25,000,000 |........... 24,674,393
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared CBAM 2018-8 Ltd/KY-CBAM 2018-8A

57629*G08 ... ABS Bank Loans and Corporate Bonds ... 250,000,000 |... ..65,080,474 |..........(34,615,525) [ 09/18/2023 ..... 06/17/2051 ..... (99,678,899) | 12478C-AQ-4 . [A1R ... . ...64,999,999 ...65,063,374
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NSLT 2019-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 10,500,000 |........... 10,588,125 |09/18/2023 ..... 06/17/2051 ...o. [eeeeeeeiiiiie e o [ B4034N-AD-7 . [TA B .oooiiiiieieieiiiieeeeeciieeeeee [T [ 10,500,000 |........... 10,588,125
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2018-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 12,792,087 |........... 13,360,428 (09/18/2023 ..... 06/17/2051 ... [eeeeeeeiiiieeeeeiiie e o [ 64034B-AB-7 . [BA B ..ceriiiiiiiiiiieeeeiieeeeee [T [ 12,792,067 |........... 13,360,428
Evergreen Basket of Long Fixed Rate Australian Gas Networks Senior

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 40,890,468 |........... 40,909,689 |09/18/2023 ..... 06/17/2051 ...o. [eeeeeeeiiiieeeeeieie e o [ 035348-AB-5 . Note Ser .......cccoveiveiiiinnnnnnnnnns [T e 40,890,468 |........... 40,909,689
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 3,345,783 |............ 3,334,570 | 09/18/2023 ..... 06/17/2051 ...o. [eeeeeeeiiiieeeeeieie e o [ 61744Y-AP-3 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..ccoeorriiiiniiinniiiiiinns e 3,345,783 |............ 3,334,570
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 55,687,005 |........... 55,687,005 (09/18/2023 ..... 06/17/2051 v fereereeeeiie e o [ S15138-AA-9 . oo [T [ 55,687,005 |........... 55,687,005
Evergreen Basket of Long Fixed Rate Barings Private Credit C-BPCC 2023-

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 15,167,440 |........... 15,262,654 (09/18/2023 ..... 06/17/2051 ...o. [eeeeeeeiiiieeeeeieie e o [ 067930-AU-1 . 1A CR .eeeeeeeiiiiiieeceiiiiieeeeiinne [ 2 i fee, 15,167,440 |........... 15,262,654
Evergreen Basket of Long Fixed Rate

57629*G08 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 50,000,000 |........... 50,437,625 | 09/18/2023 ..... 06/17/2051 ...o. [eeeeeeeiiiiie e o [ 30258H-E@-3 . | FNBM, LLC Senior Term Note ......... [1 cocoeeiiiiiiiiiiiiiiiiinns e 50,000,000 |........... 50,437,625
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiiiinnnnnnnnns |oevinnns 250,000,000 |............ 5,080,473 |.......... (94,468,310)| 09/18/2023 ..... 06/17/2051 ..... (99,659,644) [ 64032V-AB-5 . [BA B ...evveiiiiiiiiiiiiiieiiieeeeee [T e 5,000,000 |-..evveennns 5,191,334
Evergreen Basket of Long Fixed Rate RRPF Engine Leasing Ltd Senior

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 13,977 467 |........... 13,918,395 (09/18/2023 ..... 06/17/2051 ... [eeeeeeeiiiieeeeeiiie e o [ G7332#-AH-6 . [Secured .........coccevverriiiiinnnnnnens [T e 13,977,467 |........... 13,918,395
Evergreen Basket of Long Fixed Rate Atlas Senior Loan Fund X-ATCLO

57629*GR6 ... ABS Bank Loans and Corporate Bonds ...8,043,154 |............ 8,951,346 [09/18/2023 ..... 06/17/2051 ..... 04941Y-AJ-8 . |2018-11A B .. . .... 8,043,154 ....8,951,346
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 36,028,605 |........... 36,007,384 (09/18/2023 ..... 06/17/2051 ..... 067620-A0-0 . [BA AR2 ...ooeiiiiiieeiiiiieeeeeieeees [T [ 36,028,605 |........... 36,007,384
Evergreen Basket of Long Fixed Rate Shepherds Flat Funding T Trust A-1-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 30,962,347 |........... 30,292,963 |09/18/2023 ..... 06/17/2051 ..... 82340%-AB-3 . G Cer ...eevevvvurnnreeriiiinnnneeneiinns [ 1o e 30,962,347 |......c... 30,292,963
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Churchi 1 Middle Market -CHUML

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 50,000,000 |........... 50,054,550 |09/18/2023 ..... 06/17/2051 ..... U N 171512-A0-9 . 2019-1A AR .ovveieeiiiiiieccces [ T o 50,000,000 |........... 50,054,550
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 11,862,786 |........... 11,906,001 | 09/18/2023 ..... 06/17/2051 ..... 61747Y-ER-2 . | Morgan Stanley-SENIOR UNSECURED ... [1 ..cooovviiiiiiiiniiiiiininns feeeens 11,862,786 |........... 11,906,001
Evergreen Basket of Long Fixed Rate Elmwood CLO 14 Ltd-ELM14 2022-1A CR

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 11,850,000 |........... 11,906,667 |09/18/2023 ..... 06/17/2051 ..... 200030-AS=4 . |-eeeniiiiiee e [T [ 11,850,000 |........... 11,906,667
Evergreen Basket of Long Fixed Rate

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 11,800,000 |........... 11,850,162 |09/18/2023 ..... 06/17/2051 ..... 04039B-AC-6 . | Arini US Clo Il Ltd-ARIN 2A B ... [1 cccevriiiiiiiiiiiiiiiiiien [ 11,800,000 |........... 11,850,162
Evergreen Basket of Long Fixed Rate Orion CLO 2025-6 Ltd-ANTOR 2025-6A

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 11,800,000 |........... 11,852,534 (09/18/2023 ..... 06/17/2051 ..... B8626H-AE-3 . B ..eeevieiiiiriiiieeiiiiiieeeeeieeeees [T e 11,800,000 |........... 11,852,534
Evergreen Basket of Long Fixed Rate Silver Point CLO 6 Ltd-SPCLO 2024-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 11,800,000 |........... 11,813,759 |09/18/2023 ..... 06/17/2051 ..... 82808M-AE-3 . [BA B ..o [T [ 11,800,000 |........... 11,813,759
Evergreen Basket of Long Fixed Rate

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 11,800,000 |........... 11,815,104 |09/18/2023 ..... 06/17/2051 ..... 96467P-AE-8 . | Whitebox Clo V Ltd-WBOX 2025-5A B |1 ......ooviiiiiniiinnniiiiiiens fereeeenns 11,800,000 |........... 11,815,104
Evergreen Basket of Long Fixed Rate First National of Nebras-

57629*GR6 ... ABS Bank Loans and Corporate Bonds 11,774,000 |...........12,077 475 [09/18/2023 ..... 06/17/2051 ..... 32119C-AA-2 . |SUBORDINATED ... ...11,774,000 ... 12,077,475
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2023-

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 11,750,000 |........... 11,682,778 | 09/18/2023 ..... 06/17/2051 ..... 067934-A0-2 . |ITA CR weeoveiiiiiiiiciiiiieeeeeiiiens [ 2 i [ 11,750,000 |........... 11,682,778
Evergreen Basket of Long Fixed Rate

57629%GR6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 11,750,000 |........... 11,780,926 |09/18/2023 ..... 06/17/2051 ..... 482566-AE-4 . | KKR CLO 56 Ltd-KKR 2024-56A B ..... [1 .ccoverriiiiiiiiiiiiiiiiiens feeeens 11,750,000 |........... 11,780,926
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

57629*GR6 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |...........10,000,000 (09/18/2023 ..... 06/17/2051 ..... 045258-AB-2 . |Loans ... ...10,000,000 ...10,000,000
Evergreen Basket of Long Fixed Rate COLLER CREDIT BACKED LOANS & NOTES

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 ........cccccevviiiiinnnnnnins |oevinns 400,000,000 |.......... 284,805,434 |.......... 123,999,977 | 09/18/2023 ..... 06/18/2051 ..... 1945K-A*-2 . [I1 LTD ~Class A Loan .......oooeveeen [T oo s 284,687,986 |......... 284,687,986
Evergreen Basket of Long Fixed Rate Owl Rock CLO XVIII LLC-OR 2024-18A

57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeviiiiiiiiinnnnins Jooviinniieniiiiiienens foeeiiiins 6,125,000 |............ 6,125,178 |09/18/2023 ..... 06/18/2051 ..... BI22H-AA-8 . A e [T 6,125,000 [............ 6,125,178
Evergreen Basket of Long Fixed Rate

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fovinninniiiiiieinens feneiiiiiinns 797,292 |ovveeeeennns 424,181 109/18/2023 ..... 06/18/2051 ..... 50190D-AL-0 . | LCCM 2017-LC26-LCOM 2017-LC26 XA . [1 coevvveeieiiiiiiiiiiiiiiiees [ 797,292 [eeveeeiinnnnns 424,181
Evergreen Basket of Long Fixed Rate

57629%GM7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiinniiiiiies |ovviiiinniiiiiiiiiiiiens foeeiiinns 9,600,000 |............ 9,516,192 [09/18/2023 ..... 06/18/2051 ... 63941R-AC-4 . |NAVSL 2019-2AB ...ccveveevvveinnnnnes [T oo o, 9,600,000 |............ 9,516,192
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Bluellountain CLO 2015-3 -BLUEM

57629*GM7 .......... |ABS Bank Loans and Corporate Bonds ..12,800,000 |........... 12,822,003 [09/18/2023 ..... 06/18/2051 ..... 09628J-AN-1 . [2015-3A AR .... . ...12,800,000 ... 12,822,093
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 67,695,789 |........... 67,748,186 |09/18/2023 ..... 06/18/2051 ..... 06764C-AA-4 . JBA A v [T [ 67,695,789 |........... 67,748,186
Evergreen Basket of Long Fixed Rate CHL Mortgage Pass-Throug-CWHL 2004-

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiiis fooniiinieniiiiiieinens feneiiiiiinns 405,395 |.....occvvnenns 389,179 |09/18/2023 ..... 06/18/2051 ..... 12669G-JB-8 . [29 2A1 ....ooiiiiiiiiiiiiiieeeeenn [ T 405,395 |.......ceeee 389,179
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 51,709,362 |........... 51,709,362 | 09/18/2023 ..... 06/18/2051 ..... S15138-AA-9 . oo [T [ 51,709,362 |........... 51,709,362
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-5 BLVN |ssuance

57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 5,102,183 |............ 5,109,836 (09/18/2023 ..... 06/18/2051 ..... 72403*-CV-2 . [Confirmation ........ccooevvervviinnnns [ 1o e 5,102,183 |............ 5,109,836
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 16,137,756 |........... 16,137,756 |09/18/2023 ..... 06/18/2051 ..... 239426-AD-1 . [Class A Term Loan ........oooevvvnens [T oo e 16,137,756 |........... 16,137,756
Evergreen Basket of Long Fixed Rate Halsey Point CLO Ltd-SERIES 2021-4A

57620%GM7 ......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 4,300,000 |............ 4,302,378 (09/18/2023 ..... 06/18/2051 ..... 40637L-AC-4 . JCLASS B .veeiiieieciiiiieeeeciieees [T e 4,300,000 |[............ 4,302,378
Evergreen Basket of Long Fixed Rate TCG BDC Il SPV 2 LLC-Revolving

57620%GM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 58,781,818 |........... 58,781,818 |09/18/2023 ..... 06/18/2051 ..... 87301%-AA-1 . [Credit Facility .....occoveveriiiiiins [2 i e 58,781,818 |........... 58,781,818
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiiiinnnnnnnnns |oevinnns 350,000,000 |........... 83,650,693 |......... (57,108,002) [ 09/18/2023 ..... 06/18/2051 ..... G66848-AA-9 . |SPV, L.P. - Fund | Revolver ........ [1 .coooiiiiiiiiiiiiiiiinns o 83,547,921 |........... 83,547,921
Evergreen Basket of Long Fixed Rate MASSMUTUAL HLDG LLC PROMISSORY NOTE

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiniiiiiins foovininniiiiiiiieneens foneiiinns 80,000,000 |........... 79,919,834 |09/18/2023 ..... 06/18/2051 ..... 576328-BB-9 . |.eeuriiieeeieiiiee e [ 2 e e 80,000,000 |........... 79,919,834
Evergreen Basket of Long Fixed Rate

57629%GNS5 ... ABS Bank Loans and Corporate Bonds ..10,150,000 |........... 10,155,451 (09/18/2023 ..... 06/18/2051 ..... 48662N-AC-1 . | KAYNE CLO-KAYNE 2021-11A B ... ...10,150,000 ... 10,155,451
Evergreen Basket of Long Fixed Rate Cerberus Loan Funding XL-CERB 2024-

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 14,243,856 |........... 14,248,341 (09/18/2023 ..... 06/18/2051 ..... 156945-AA-5 . [BA A oooiiiiiiiiiiieeeeeeee [ T o 14,243,856 |........... 14,248,341
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 39,055,263 |........... 39,085,492 |09/18/2023 ..... 06/18/2051 ..... 06764C-AA-4 . JBA A v [T [ 39,055,263 |........... 39,085,492
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Landmark Equity Partners XVI-D, LLC|

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 38,185,375 |........... 38,185,375 | 09/18/2023 ..... 06/18/2051 ..... U N 515138-AA-9 . |.. JR I P N 38,185,375 |........... 38,185,375
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Symphony CLO XXI Ltd-SYMP 2019-21A

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 6,815,378 |............ 6,816,421 |09/18/2023 ..... 06/18/2051 ..... 87166R-GE-1 . JAR2 ...evvveeeeiiiiiiiieeiiiiieeeeeeen [T e 6,815,378 |............ 6,816,421
Evergreen Basket of Long Fixed Rate TCG BDC |l SPV 2 LLC-Revolving

57620%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 16,636,364 |........... 16,636,364 |09/18/2023 ..... 06/18/2051 ..... 87301%-AA-1 . [Credit Facility ......ocoovvveriiiiiis [2 i e 16,636,364 |........... 16,636,364

CAZ GP OWNERSHIP CD AGGREGATOR -

Evergreen Basket of Long Fixed Rate Secured Senored Loan Facility (Term

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiinii Joviiiiiei e feeeeiies 19,800,000 |........... 19,800,000 | 09/18/2023 ..... 06/18/2051 ..... 149798-AA-4 . [LoaN) ...eeeriiiiiiiiiiie e | T o 19,800,000 |........... 19,800,000
Evergreen Basket of Long Fixed Rate Bank of America Corp-SENIOR

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 15,295,971 |........... 15,150,333 (09/18/2023 ..... 06/18/2051 ..... 06051G-HG-7 . JUNSECURED .......eceverrummmmeernninens [ 1 e [ 15,295,971 |........... 15,150,333
Evergreen Basket of Long Fixed Rate Delaware Life Global Funding Ser

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 25,000,000 |........... 24,963,808 | 09/18/2023 ..... 06/18/2051 ..... 246114-A*-3 . [2025-1 (DEFINITIVE NOTE) ooooeenene [ 1 e [ 25,000,000 |........... 24,963,808
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

57629%GN5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiineriiiis Jooviiiiiee e feeeeeies 10,000,000 |........... 10,000,000 | 09/18/2023 ..... 06/18/2051 ..... 045258-AB-2 . JLONS ..eeeeeruneiinieeeeiiiiieeeeeeeees [ 1 [ 10,000,000 |........... 10,000,000
Evergreen Basket of Long Fixed Rate MASSMUTUAL HLDG LLC PROMISSORY NOTE

57629%GS4 ... ABS Bank Loans and Corporate Bonds ..17,083,618 |..........(83,829,587) [ 09/18/2023 ..... 06/16/2051 ..... 576326-BB-9 . ...17,000,000 ... 16,982,965
Evergreen Basket of Long Fixed Rate

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 43,754,076 |........... 43,754,076 | 09/18/2023 ..... 06/16/2051 ..... 515138-AA-9 . oo [T [ 43,754,076 |........... 43,754,076
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROVWER, LLC

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 26,295,337 |........... 26,295,337 |09/18/2023 ..... 06/16/2051 ..... 300348-AA-3 . |- Senior Secured Loan ..........coeee [ 2 ceeiiiiiiiiiiiiiieee e 26,295,337 |..eeveennnn 26,295,337

Blackstone Credit Rated Fund Trust

Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared ISPV LP - Tranche A-2 Delayed Draw

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 79,563,571 |....oveees 79,553,571 | 09/18/2023 ..... 06/16/2051 ..... U N 09262X-AB-7 . [Term Loan ........cceeeeveevvnveenneennns [ 1o e 79,553,571 |...ouveennn 79,553,571
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings Private Credit C-BPOC 2023-

57620%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 24,000,000 |........... 24,107,088 (09/18/2023 ..... 06/16/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ 067930-AS-6 . |TA BR ...ovveeeiiiiiiiineciiiieeeeeeen [T e 24,000,000 |........... 24,107,088
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Canyon CLO 2026-1 Ltd-CANYC 2026-1A

57629%GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiins fooninninniiiiiiiieeeens foneiiinns 24,000,000 |........... 23,962,272 |09/18/2023 ..... 06/16/2051 ... [eeeeeeeiiiieeeeeiiiie e o [ 13890A-AA-1 . AT e [ T o 24,000,000 |........... 23,962,272
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared GT Loan Financing | Ltd -GTLNF

57629*GS4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiinniiiiiie fovviinnneiiiiiiiiiinees foveeiinnns 24,000,000 |........... 24,101,760 [09/18/2023 ..... 06/16/2051 ... |eeeeeeeiiiieeeieiiiiieeeeeeiiiie e eeeies oiiieie e i e 36248M-AU-1 . J2013-1ABR2 ....ccvvveeeeeiiineeeneeeeee [ 1 i o, 24,000,000 |........... 24,101,760
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings OLO Ltd 2021-11-BABSN 2021-
ABS Bank Loans and Corporate Bonds ..23,700,000 |........... 23,658,241 (09/18/2023 ..... 06/16/2051 ..... 06762J-A0-6 . |2A CR ... ...23,700,000 ...23,658,241
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-5 BLVN |ssuance
ABS Bank Loans and Corporate Bonds |1 ..........ccccceecviniiiiiis |oennnnnn. 200,000,000 |........... 27,510,929 |.......... (52,788,998)| 09/18/2023 ..... 06/18/2051 ..... 72403*-CV-2 . [Confirmation .......ccooeevvevviinnnnnns [ 1o e 27,452,211 27,493,389
Evergreen Basket of Long Fixed Rate BCC Middle Market CLO 20-BCMM 2024-
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 34,000,000 |........... 34,008,330 |09/18/2023 ..... 06/18/2051 ..... 055556-AA-0 . [TA AT Lo [T [ 34,000,000 34,008,330
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION F INA-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 16,592,322 |........... 16,238,520 (09/18/2023 ..... 06/18/2051 ..... 66704J-AY-4 . [2004-1 CLASS B ....oovvvvveenieinnnes [ 1 [ 16,592,322 16,238,520
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL
ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 1,847,724 |............ 1,831,667 |09/18/2023 ..... 06/18/2051 ..... B3YN-AC-2 . J2021-1A B oo [T e 1,847,724 |............ 1,831,667
Evergreen Basket of Long Fixed Rate Antares CLO 2024-2 LLC-ANTR 2024-2A
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 31,000,000 |........... 31,017,143 (09/18/2023 ..... 06/18/2051 ..... 03665C-AD-5 . A .eveeeieeiiiiiieeeeireeeeeeeieeeees [T [ 31,000,000 31,017,143
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured
ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 35,278,556 |........... 35,278,556 | 09/18/2023 ..... 06/18/2051 ..... 239426-AD-1 . [Class A Term Loan ........oooevvvvnens [T oo e 35,278,556 35,278,556
Evergreen Basket of Long Fixed Rate CBAMR 2018-5A A1R-CBAMR 2018-5A A1R
ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 16,952,500 |........... 17,056,741 09/18/2023 ..... 06/18/2051 ..... 12516L-AC-9 . [oeeeeeiieieeeeeie e | T o 16,952,500 17,086,741
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2023-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniinninins Jooviiniiiiiiiiiiienees foeeiiiins 9,620,000 |............ 9,613,026 (09/18/2023 ..... 06/18/2051 ..... 067934-AJ-8 . |ITA ATR .oeoviiiiiiiiieiiiiieeeeee [T e 9,620,000 |[............ 9,613,026
Evergreen Basket of Long Fixed Rate Woodmont 2021-8 Trust-WDMNT 2021-8A
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 12,257,000 |........... 12,238,737 (09/18/2023 ..... 06/18/2051 ..... 97988M-AS-2 . AR ....eviiiiiiiiiiiieeeeiiieeeeen [T [ 12,257,000 12,238,737
Evergreen Basket of Long Fixed Rate PRISA LHC, LLC Senior Unsecured
ABS Bank Loans and Corporate Bonds ..15,000,000 |........... 13,507,263 [09/18/2023 ..... 06/18/2051 ..... 74264*-AJ-5 . Notes ... ...15,000,000 ... 13,507,263
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A
ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 10,000,000 |........... 10,000,000 | 09/18/2023 ..... 06/18/2051 ..... 045258-AB-2 . JLOANS ..vveveeiiiiriiieeeiiiiiieeeeeines [T e 10,000,000 10,000,000
Evergreen Basket of Long Fixed Rate Pioneers Gate 2024-5 BLVN |ssuance
ABS Bank Loans and Corporate Bonds |1 ..........ccccceecvieiiiiiis |oennnnnn. 200,000,000 |........... 33,012,227 |......... (51,586,619) [ 09/22/2023 ..... 06/22/2051 ..... 72403*-CV-2 . [Confirmation ........cooevvevvicnnnnnes [ 1o e 32,952,441 33,001,870
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared DANISON RATED FUND 6-R1 LP - Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 9,071,628 |............ 9,071,628 |09/22/2023 ..... 06/22/2051 ..... . U N 239426-AD-1 . [Class A Term Loan ........oooevvvcnes [T oo e 9,071,628 |............ 9,071,628
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared HIGHER EDUCATION FUNDING-SERIES
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiiininin Jooviinniniiiiiiiienens foeeiiiinns 1,423,583 |............ 1,701,747 109/22/2023 ..... 06/22/2051 ..... 429827-AK-4 . J2004-1 CLASS A10 ..evvveveeniinnenns [ 1o e 1,423,583 |............ 1,701,747
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 1,246,614 |............ 1,276,470 | 09/22/2023 ..... 06/22/2051 ..... 429827-AP-3 . J2004-1 CLASS A14 ..eevveeriiiiiienns [ 1 e 1,246,614 |............ 1,276,470
Evergreen Basket of Long Fixed Rate HIGHER EDUCATION FUNDING-SERIES
ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,196,222 |............ 1,188,516 | 09/22/2023 ..... 06/22/2051 ..... 429827-AB-4 . J2004-1 CLASS A2 .....ovvvvveeiininenns [T e 1,196,222 |............ 1,188,516
Evergreen Basket of Long Fixed Rate SOUTH CAROLINA STUDENT L-SR
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiinis fooviinnineiiiiiiinnens feeeiiiiinnns 226,916 |....ooeennnen 227,363 |09/22/2023 ..... 06/22/2051 ..... 83715A-AJ-8 . JUNSECURED ........covvvvvmvrnnneniinnns [T e 226,916 |.oevveeennnne 227,363
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,753,396 |............ 1,816,077 [09/22/2023 ..... 06/22/2051 ..... 640330-AC-3 . 2015-2A CLASS B ....evvvvvveeiinneenns [ 1 e 1,753,396 |............ 1,816,077
Evergreen Basket of Long Fixed Rate CIT EDUCATION LOAN TRUST-SERIES
ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiniiiins fooviinnniciiiiiiienens foniiiiiiinns 355,040 |..vveerennnnnes 360,291 |09/22/2023 ..... 06/22/2051 ..... 17284L-AB-0 . [2007-1 CLASS B ...evvvveiieiiiiiiinnens [ 2 e o 355,040 [...ooeeinnnnnes 360,291
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-BABSN 2015-1A
ABS Bank Loans and Corporate Bonds ... 7,049,153 |............ 7,049,569 [09/22/2023 ..... 06/22/2051 ..... 056162-AS-9 . [CR . . .... 7,049,153 .... 7,049,569
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR
ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 13,669,812 |........... 13,697,668 |09/22/2023 ..... 06/22/2051 ..... 756250-AE-9 . JUNSECURED ........coevvvvumvrennenninnnns [ 1o e 13,669,812 13,697,668
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC
ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 29,434,560 |........... 29,434,560 |09/22/2023 ..... 06/22/2051 ..... S15138-AA-9 . oo [T [ 29,434,560 29,434,560
Evergreen Basket of Long Fixed Rate TCG BDC Il SPV 2 LLC-Revolving
ABS Bank Loans and Corporate Bonds ..33,272,727 |........... 33,272,727 (09/22/2023 ..... 06/22/2051 ..... 87301%-AA-1 . [Credit Facility .. . ...83,272,727 ...83,272,727
Evergreen Basket of Long Fixed Rate Honey Hill Park CLO Ltd-HONPK 2026-
ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 17,750,000 |........... 17,805,842 |09/22/2023 ..... 06/22/2051 ..... 438453-Ad-1 . [TA C1 e [ 1 e 17,750,000 17,805,842
Evergreen Basket of Long Fixed Rate TI ABS SUB 1 LLC Series B Senior
ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 10,000,000 |............ 9,869,757 (09/22/2023 ..... 06/22/2051 ..... 873456-AB-5 . [Secured Notes ..........cccovvvivnennns [2 iiiiiiiiiiiii e 10,000,000 |............ 9,869,757
Evergreen Basket of Long Fixed Rate Acciona Financiacion Fil Green Gtd
ABS Bank Loans and Corporate Bonds |1 ....cceuvvevnviinnniiiiniiiinne fooeviiiniiiiiiiiiiiinns foreiiinns 10,000,000 |........... 10,205,192 (09/22/2023 ..... 06/22/2051 ..... E1000#-AA-7 . [Senior Secured Note Series A ....... [2 ceeeiviiiiiiiiiiiiiiiiins o 10,000,000 10,205,192
Evergreen Basket of Long Fixed Rate Keller Holdings Limited Gtd Senior
ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 10,000,000 |........... 10,368,818 | 09/22/2023 ..... 06/22/2051 ..... 652228-AA-0 . INote Series A .....coooeceeeiiiiiiiiins [2 ciiiiiiiiiiiiiiiieeen [, 10,000,000 10,368,818
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared VITI BV Senior Secured Note Series

57629%GH5 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |............ 9,960,994 [09/22/2023 ..... 06/22/2051 ..... N9OB2#-AC-1 . |1 ... ...10,000,000 .... 9,960,994
Evergreen Basket of Long Fixed Rate SCF Funding LLC Senior Unsecured

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 10,000,000 |........... 10,275,328 (09/22/2023 ..... 06/22/2051 ..... 78396*-AK-4 . Notes ........cccvuiviiiiiiiiiiiiniiiiins [ 2 i [ 10,000,000 |........... 10,275,328
Evergreen Basket of Long Fixed Rate SCF FUNDING LLC Senior Unsecured

57620%GH5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |........... 10,042,647 |09/22/2023 ..... 06/22/2051 ..... 78396*-AR-9 . Notes .........cccieiiiiiiiiiiiiiniiiiins [ 2 i [ 10,000,000 |........... 10,042,647
Evergreen Basket of Long Fixed Rate Lam Research Corp-SENIOR UNSECURED

57620%GK1 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 300,000,000 |............ 1,392,392 |........ (122,951,737)(09/21/2023 ..... 06/21/2051 ..... 512807-AU-2 . [oeeeeeeeeieeecrieeseeeeieeeceeeeseeeen [ T o 1,306,581 |...ooveeennn 1,312,508
Evergreen Basket of Long Fixed Rate

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeiiiiiinniiinins fooviiniiinciiiiiiennns foneiiiiinnns 28,49 |...ccovneeennne 28,361 |1 09/21/2023 ..... 06/21/2051 ..... 172967-L0-9 . [Citigroup Inc-SENIOR UNSECURED .... |1 ..oovviiiiiiiiiiiiiniiiiiins forieeiiiins 28,4% |.oovieeeenne 28,361
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 58,148,947 |........... 58,193,955 |09/21/2023 ..... 06/21/2051 ..... 06764C-AA-4 . JBA A v [T e 58,148,947 |........... 58,193,955
Evergreen Basket of Long Fixed Rate TCG BDC Il SPV 2 LLC-Revolving

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 31,054,545 |........... 31,054,545 |09/21/2023 ..... 06/21/2051 ..... 87301%-AA-1 . [Credit Facility ......occovvveriiiiiins [2 i e 31,054,545 |........... 31,054,545
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GCBSL

57620%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 14,500,000 |........... 14,467,825 (09/21/2023 ..... 06/21/2051 ..... 38178D-Al-7 . [2020-50A CR2 ......oovvvurreeereniinnnns [T [ 14,500,000 |........... 14,467,825
Evergreen Basket of Long Fixed Rate Hayfin US XI1 Ltd-HAYFN 2020-12A BR

57620%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 14,400,000 |........... 14,416,718 |09/21/2023 ..... 06/21/2051 ..... 42087D-A0-2 . |eeerrneeeeeeeiiiee e [T [ 14,400,000 |........... 14,416,718
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2020-1-BABSN 2020-

57620%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 14,350,000 |........... 14,364,163 [09/21/2023 ..... 06/21/2051 ..... 06762L-AX-6 . |1A CR2 ....ocvveeeeeeiiiiiieecciieeens [ 1 e 14,350,000 |........... 14,364,163
Evergreen Basket of Long Fixed Rate

57629*GK1 .......... |ABS Bank Loans and Corporate Bonds ..13,676,152 |........... 14,003,291 [09/21/2023 ..... 06/21/2051 ..... 91159H-JC-5 . | US Bancorp-SENIOR UNSECURED ........ ... 13,676,152 ... 14,093,291
Evergreen Basket of Long Fixed Rate OCP CLO 2017-14 Ltd-0CP 2017-14A

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 14,250,000 |........... 14,258,750 (09/21/2023 ..... 06/21/2051 ..... 670070-A8-4 . BTR ..oooiviiiiiiiiiieieceiieeee [T [ 14,250,000 |........... 14,258,750
Evergreen Basket of Long Fixed Rate Carlyle US CLO 2021-7 LT-CGMS 2021-

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiniiiiins foonininniiiiiiiieeeees foneiiinns 14,200,000 |........... 14,203,806 |09/21/2023 ..... 06/21/2051 ..... 14316W-A0-2 . [TA BR oo [ T o 14,200,000 |........... 14,203,806
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 12,500,000 |........... 12,513,575 (09/21/2023 ..... 06/21/2051 ..... . U N 720921-AE-5 . | Pikes Peak Clo 22-PIPK 2026-22A B [ 1 ....ooovviiiiiniinnniiiiiinn foeenens 12,500,000 |........... 12,513,575
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 12,450,000 |........... 12,450,685 (09/21/2023 ..... 06/21/2051 ..... 00902D-AG-5 . | AINMCO CLO 28 Ltd-AIMCO 2025-28A C [ 1 ...eovevriiiiiiiiiiiiiiiiiens fereeiiens 12,450,000 |........... 12,450,685
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2025-V-BABSN 2025-

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 12,450,000 |........... 12,481,772 09/21/2023 ..... 06/21/2051 ..... 06765B-AD-9 . BA C evvvvveeeeiiiiiieeeeiiiieeeeeen [T e 12,450,000 |........... 12,481,772
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2023-111-BABSN

57620%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 12,450,000 |........... 12,496,600 |09/21/2023 ..... 06/21/2051 ..... 067932-AL-7 . [2023-3A CTR ....eevvevvinrnnnneriicnnns [T e 12,450,000 |........... 12,496,600
Evergreen Basket of Long Fixed Rate MidOcean Credit CLO XXII1-MIDO 2026-

57620%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 12,450,000 |........... 12,441,285 (09/21/2023 ..... 06/21/2051 ..... 59803R-AE-5 . [22A B ..eeeeiiiiiiiiieeeinieeeceeens [T e 12,450,000 |........... 12,441,285
Evergreen Basket of Long Fixed Rate CIFC Funding 2021-1 Ltd-CIFC 2021-

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 12,400,000 |........... 12,414,260 (09/21/2023 ..... 06/21/2051 ..... 12563E-A0-6 . [TA BR ..ooveeveeeeeeiiiiieiecciiieeeeees [ T o 12,400,000 |........... 12,414,260
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2022-111-BABSN

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 12,300,000 |........... 12,321,525 |09/21/2023 ..... 06/21/2051 ..... 06762V-AJ-5 . [2022-3A BR ........eovviiiiiiiiiinnennen [T e 12,300,000 |........... 12,321,525
Evergreen Basket of Long Fixed Rate Generate CLO 15 Ltd-GNRT 2024-15A B

57629*GK1 .......... |ABS Bank Loans and Corporate Bonds ..12,300,000 |........... 12,309,385 [09/21/2023 ..... 06/21/2051 ..... BTHATXACT & [eeeereee e ...12,300,000 ... 12,309,385
Evergreen Basket of Long Fixed Rate Elmwood CLO 39 Ltd-ELM39 2025-2A C1

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 12,250,000 |........... 12,282,475 (09/21/2023 ..... 06/21/2051 ..... 289910-AG-6 . |-oeeuvrreeeeeeeiiiee e [T [ 12,250,000 |........... 12,282,475
Evergreen Basket of Long Fixed Rate Katayma CLO | Ltd-KTAMA 2023-1A BR

57629%GK1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 12,200,000 |........... 12,267,002 |09/21/2023 ..... 06/21/2051 ..... 485850-AN-0 . |-eeeeeieieeeeieeeeeeeeeeee [T [ 12,200,000 |........... 12,267,002
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2017-

57629*GK1 .......... |ABS Bank Loans and Corporate Bonds ..12,100,000 |........... 12,126,063 [09/21/2023 ..... 06/21/2051 ..... 64130H-AW-1 . [24A BR2 . . ...12,100,000 ...12,126,063
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviienniiins foevinns 250,000,000 |............ 8,073,401 |.......... (92,389,535) [ 09/18/2023 ..... 06/18/2051 ..... 067925-AC-1 . J2024-11A A woooveiiiiiiiieeiiieeenes [T e 8,000,000 |...evveennnn 8,001,960
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiniiins fooninnnnnnciiiiiinenens foneiiinns 25,000,000 |........... 25,024,750 | 09/18/2023 ..... 06/18/2051 ..... 06763R-AD-6 . |TA D ..cevvreieeeiiiiiiieeiiiiieeeeeeee [ 2 i [ 25,000,000 [........... 25,024,750

CAZ GP OWNERSHIP CD AGGREGATOR -

Evergreen Basket of Long Fixed Rate Secured Senored Loan Facility (Term

57629*GP0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeeiiiceiiiiiiiiis |ooiiiiiieiiiiiiiiieees foeeeiiies 90,000,000 |........... 90,000,000 |09/18/2023 ..... 06/18/2051 ..... 149798-AA-4 . JLoan) .........ccccoeeeeeiiiiiieneeeeeee [ 1o [ 90,000,000 |........... 90,000,000
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Diameter Capital Clo 6 L-DCLO 2024~

57629*GPO ... ABS Bank Loans and Corporate Bonds ..12,700,000 |........... 12,736,792 09/18/2023 ..... 06/18/2051 ..... 25255U-AU-6 . |BA CR ... ...12,700,000 ... 12,736,792
Evergreen Basket of Long Fixed Rate TCW Steel City Rated Note Feeder LP

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiniiiiins foovnnnnniiiiiiiiienees foneiiinns 11,496,355 |........... 12,666,173 |09/18/2023 ..... 06/18/2051 ..... 87301A-AA-8 . |- A Ser 2025-1 LP ....covevvvinnnnnnns [ 1o e 11,496,355 |........... 12,666,173
Evergreen Basket of Long Fixed Rate Marble Point CLO XXII1 L-MP23 2021-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 12,600,000 |........... 12,615,410 |09/18/2023 ..... 06/18/2051 ..... 56607T-AU-9 . A AR ..o [T e 12,600,000 |........... 12,615,410
Evergreen Basket of Long Fixed Rate

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiieiiiiiiins fooviniinnciiiiiinenees foneiiinns 12,507,343 |........... 12,522,104 (09/18/2023 ..... 06/18/2051 ..... 06738E-CT-0 . |Barclays PLC-SENIOR UNSECURED ..... [2 ....oeooviiviiineriiiininnnns foeenenns 12,507,343 |........... 12,522,104
Evergreen Basket of Long Fixed Rate Ares LXXIV CLO Ltd-ARES 2024-74A B

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 12,500,000 |........... 12,516,225 (09/18/2023 ..... 06/18/2051 ..... 03990F-AE=2 . |-eeeuerreeeeeeeiiiieeeeeeiieeeeeeeeeees [T e 12,500,000 |........... 12,516,225
Evergreen Basket of Long Fixed Rate BXDL Static CLO 2025-1 L-BXDL 2025-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 12,500,000 |........... 12,501,450 (09/18/2023 ..... 06/18/2051 ..... 05617F-AG-5 . |TA C oo [T e 12,500,000 |........... 12,501,450
Evergreen Basket of Long Fixed Rate Buckhorn Park CLO Ltd-BKPRK 2019-1A

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinenens foniiiinns 12,500,000 |........... 12,500,075 |09/18/2023 ..... 06/18/2051 ..... 118382-BA-7 . [ARR ..o [ T o 12,500,000 |........... 12,500,075
Evergreen Basket of Long Fixed Rate Capital Street Master Tr-CAPST

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiiiiiiiiiins foovinennniiiiiiinenens foneiiinns 12,500,000 |........... 12,499,946 | 09/18/2023 ..... 06/18/2051 ..... 14051L-AF-9 . [2026-1 B .....ccvvvveeeeeiiiiiieneeenee [ T s o 12,500,000 |........... 12,499,946
Evergreen Basket of Long Fixed Rate

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinenniiiiiiiinenens feniiiinns 12,500,000 |........... 11,937,500 |09/18/2023 ..... 06/18/2051 ..... 319383-AE-5 . |First Busey Corp-SUBORDINATED ..... [2 ..ecovvviiiiiiinniiiiiiinnnn foeeninins 12,500,000 |........... 11,937,500
Evergreen Basket of Long Fixed Rate OHA Credit Partners XVI-0AKC 2021-

57629%GP0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 12,500,000 |........... 12,524,813 (09/18/2023 ..... 06/18/2051 ..... B7116L-AL-8 . [16A BIR ...ooooiiniiiieiiiiiiienecei [ 1 e 12,500,000 |........... 12,524,813
Evergreen Basket of Long Fixed Rate 0CP CLO 2026-50 Ltd-OCP 2026-50A B

57629*GPO ... ABS Bank Loans and Corporate Bonds ..12,500,000 |........... 12,525,388 [09/18/2023 ..... 06/18/2051 ..... 67579M-AE-1 . |.. . ...12,500,000 ... 12,525,388
Evergreen Basket of Long Fixed Rate Symphony CLO XXI1 Ltd-SYMP 2020-22A

57620*HL8 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivivenninins |oeiinnns 200,000,000 |............ 5,268,795 |......... (79,561,756) [ 07/10/2023 ..... 07/08/2051 ..... 87167G-CH-1 . JATAR v [T e 5,204,300 |............ 5,204,300
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class C

57620*HL8 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccooviiuviiiiiiiiins foovnneineiiiiiniieneens [eeeiiinns 155,486,842 |.......... 155,486,842 | 07/10/2023 ..... 07/08/2051 ..... 045258-AD-8 . JLOANS ..eerriiiiiriiiieeiiirinieeeniies [ 2 e feeeee 155,486,842 |.......... 155,486,842
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Apollo Asset-Backed Finance Lending

57620*HL8 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 62,820,000 |........... 62,820,000 (07/10/2023 ..... 07/08/2051 ..... . U N 03776#-AB-8 . |Partners 1, L.P. = Class B ......... [2 coeeviriiiininnniiiiiiinnens fos 62,820,000 |........... 62,820,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Voya CLO 2018-4 Ltd-VOYA 2018-4A

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoviiiiiinnnnnnnns |oevinnns 350,000,000 |........... 45,697,039 |........ (106,345,552) [ 07/10/2023 ..... 07/09/2051 ..... QOI7W-BL-1 . JATRR e [T [ 45,600,000 |........... 45,677,429
Evergreen Basket of Long Fixed Rate Sagard-Halseypoint Clo 1-HLSY 2025-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 40,100,000 |........... 40,153,373 |07/10/2023 ..... 07/09/2051 ..... 78663B-AA-7 . [10A A1 oovveiiiiiiiiiiciiiiieeeeen [T e 40,100,000 |........... 40,153,373
Evergreen Basket of Long Fixed Rate Capital Four US CLO Ltd-C4US 2025~

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 43,144,343 |........... 43,272,697 |07/10/2023 ..... 07/09/2051 ..... 14016B-AA-6 . [4A AT oo [ T o 43,144,343 |........... 43,272,697
Evergreen Basket of Long Fixed Rate Canyon Capital CLO 2017--CANYC

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniininnie Joovinnniieiiiiiiienees foeeiiiinns 9,200,000 |............ 9,214,398 |07/10/2023 ..... 07/09/2051 ..... 13876G-AL-2 . [2017-1A BR ..evvveeeeeiiiieiieciies [T e 9,200,000 [............ 9,214,398
Evergreen Basket of Long Fixed Rate Brunswick Asset Financing LLC -

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 17,838,775 |........... 17,746,014 |07/10/2023 ..... 07/09/2051 ..... 117028-AA-4 . [Term A Loan .....cccvvvevveiiineennnens [ 1o o 17,838,775 |....oeeeeen 17,746,014
Evergreen Basket of Long Fixed Rate

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiinininnnie Joovininiiiiiiiiiienens foeeniiins 6,750,000 |............ 6,751,870 |07/10/2023 ..... 07/09/2051 ..... 50204A-AE-6 . | LOM LP-LCM 32A B ..eevveeeeeiiieenes [ 1 e 6,750,000 |.....eeennnn 6,751,870
Evergreen Basket of Long Fixed Rate Stonehenge OH Rural Fund Il LLC

57629*HC8 ... ABS Bank Loans and Corporate Bonds ...5,442,840 |............ 5,218,089 [07/10/2023 ..... 07/09/2051 ..... 86209*-AA-6 . [Series 2021B-1 ... . .... 5,442,840 ....5,218,089
Evergreen Basket of Long Fixed Rate Stonehenge Cap Fund Conn VI Series

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 7,327,699 |............ 6,873,544 (07/10/2023 ..... 07/09/2051 ..... 86208#-AA-3 . J2021B-1 ....ooeviiiiiiiiiiiieeeeens [T e 7,327,699 | 6,873,544
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 30,049,303 |........... 30,049,303 |07/10/2023 ..... 07/09/2051 ..... 092598-AA-5 . |- Credit Facility Revolver .......... [2 cocoooriiiiiiinniiiiiiiinnens o 30,049,303 |........... 30,049,303
Evergreen Basket of Long Fixed Rate Atlas Secured Advance Funding, L.P.

57629*HC8 ... ABS Bank Loans and Corporate Bonds ..32,000,000 |...........31,926,400 (07/10/2023 ..... 07/09/2051 ..... 049400-AB-0 . |.. ...32,000,000 ...31,926,400
Evergreen Basket of Long Fixed Rate Sixth Street CLO XXI Ltd-SIXST

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 21,500,000 |........... 21,533,024 |07/10/2023 ..... 07/09/2051 ..... 83011P-AJ-6 . [2022-21A AR ....oovvereriiiiieneenei [T e 21,500,000 |........... 21,533,024
Evergreen Basket of Long Fixed Rate Warwick Capital CLO 1 Lt-WWICK

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovininniiiiiiiieeeens foniiiinns 21,500,000 |........... 21,621,475 | 07/10/2023 ..... 07/09/2051 ..... 936919-A0-2 . [2023-TA BR ...ooovnviieieiiiiiiieeeeens [T e 21,500,000 |........... 21,621,475
Evergreen Basket of Long Fixed Rate Neuberger Berman Loan Ad-NEUB 2022-

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 21,200,000 |........... 21,217,426 |07/10/2023 ..... 07/09/2051 ..... 64135D-AL-9 . HTA BR ..eoviiiiiiiiiceiiiiececceens [ 1o e 21,200,000 |........... 21,217,426
Evergreen Basket of Long Fixed Rate BROWN ADVISORY MANAGEMEN Senior

57629*HC8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccvviiiiinniiiiiies foviiinnneiiiiiiiiiinees foveeiinnns 50,000,000 |........... 50,482,335 07/10/2023 ..... 07/09/2051 ..... 11523*-AC-9 . |Secured Note ........cocoeerrvviiiic [T i foiiiens 50,000,000 |........... 50,482,335
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared EDUCATION LOAN ASSET-BAC-SERIES

57629%GU9 ... ABS Bank Loans and Corporate Bonds ... 200,000,000 |... ... 7,720,921 |..........(75,483,226) [ 09/28/2023 ..... 06/28/2051 ..... (82,750, 193) | 281397-AP-4 . [2003-2 CLASS 2A1 . ... 7,650,000 ... 7,266,967
Evergreen Basket of Long Fixed Rate EDUCATION LOAN ASSET-BAC-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 4,350,000 |............ 4,132,197 (09/28/2023 ..... 06/28/2051 ... [eeeeeeeiiiiee e e [ 281397-AB-5 . [2003-1 CLASS A2 ......ovvvveriinenenes [T e 4,350,000 [............ 4,132,197
Evergreen Basket of Long Fixed Rate EDUCATION LOAN ASSET-BAC-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 2,946,911 [............ 2,802,294 109/28/2023 ..... 06/28/2051 ... [eeeeeeeiiiiee e e [ 281397-A0-2 . 2003-2 CLASS 2A2 ....ovvvvvuvrveenneenn [ 1o e 2,946,911 | 2,802,294
Evergreen Basket of Long Fixed Rate SLM STUDENT LN TR 2006-5-NOTE CL B

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 4,085,436 |............ 3,919,528 |09/28/2023 ..... 06/28/2051 ... [eeeeeeeiiiiee e o [ B3140E-AG-2 . |eeeerieieeeeeiiiiee e [ 2 e o 4,085,436 |............ 3,919,528
Evergreen Basket of Long Fixed Rate Dryden 64 CLO Ltd-DRSLF 2018-64A B

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 12,800,000 |........... 12,822,093 (09/28/2023 ..... 06/28/2051 ... [eeeeeeeiiiiee e o [ 26251L-AE-4 . oo [T [ 12,800,000 |........... 12,822,093
Evergreen Basket of Long Fixed Rate

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 28,000,000 |........... 27,813,635 | 09/28/2023 ..... 06/28/2051 ... [eeeeeeeiiiiee e o [ 64033E-AB-2 . |NSLT 2013-2A B ...vvvvvieieiiiiiiens [ 2 i [ 28,000,000 |........... 27,813,635
Evergreen Basket of Long Fixed Rate SLM Student Loan Trust 2-SLMA 2003-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 6,400,359 |............ 6,337,819 [09/28/2023 ..... 06/28/2051 ... [eeeeeeeiiiiee e e [ T8442G-KP-0 . 14 B .oovveeiiiiiiiiieeeeieeee [T e 6,400,359 |............ 6,337,819
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2021-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 13,600,000 |........... 13,227,359 |09/28/2023 ..... 06/28/2051 ... [eeeeeeeiiiiee e e [ 64034X-AB-9 . TA B ..o [T [ 13,600,000 |........... 13,227,359
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2020-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 10,100,000 |........... 10,308,287 |09/28/2023 ..... 06/28/2051 ... [eeeeeeeiiiiee e e [ 640346-AB-6 . |TA B ...oocevriiiiiiiiiieieeeiieeeee [T [ 10,100,000 |........... 10,308,287
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 6,506,631 |............ 6,438,080 |09/28/2023 ..... 06/28/2051 ... [eeeeeeeiiiiee e e [ 64031C-AB-8 . [2012-2A CLASS B .....evvevveeiiiniiinns [ 2 i e 6,506,631 |............ 6,438,080
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57629%GU9 ... ABS Bank Loans and Corporate Bonds ... 1,299,927 |............ 1,287,782 09/28/2023 ..... 06/28/2051 ..... 784426-PS-9 . |5 CLASS B ... ... 1,299,927 ....1,287,782
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 9,113,208 |............ 9,131,778 |09/28/2023 ..... 06/28/2051 ..... 756250-AE-9 . JUNSECURED ........covvvvviuvrnenneniinnns [T oo e 9,113,208 |............ 9,131,778
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-NAVSL

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Jooviiiniieniiiiiienens feeeiiiins 3,913,088 |............ 3,879,053 [09/28/2023 ..... 06/28/2051 ..... B3YN-AC-2 . J2021-1A B oo [T e 3,913,088 |........... 3,879,053
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared OHA Credit Solutions Master Fund |

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoooiviiiiiiiieiiins fooviininniiiiiiiineeees foniiiinns 21,133,012 |........... 21,133,012 | 09/28/2023 ..... 06/28/2051 ..... . U N G66848-AA-9 . |SPV, L.P. - Fund | Revolver ........ [1 .coooiiiiiiiiiiiiiiiiinns e 21,133,012 |........... 21,133,012
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared TCG BDC 11 SPV 2 LLC-Revolving

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 16,636,364 |........... 16,636,364 |09/28/2023 ..... 06/28/2051 ..... 87301%-AA-1 . [Credit Facility .....occvvvveriiiiiis [2 i e 16,636,364 |........... 16,636,364
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2023-

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 6,500,000 |............ 6,495,288 (09/28/2023 ..... 06/28/2051 ..... 067934-AJ-8 . |ITA ATR ..ooviiiiiiiiiciiiiiceeeee [T e 6,500,000 |.....oeeunnn 6,495,288
Evergreen Basket of Long Fixed Rate Canyon CLO 2020-1 Ltd-CANYC 2020-1A

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 18,750,000 |........... 18,749,625 (09/28/2023 ..... 06/28/2051 ..... 13876L-AN-7 . [AR2 ..o [ T o 18,750,000 |........... 18,749,625
Evergreen Basket of Long Fixed Rate ECOM ATLANTIC INC Senior Unsecured

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 25,000,000 |........... 25,159,180 | 09/28/2023 ..... 06/28/2051 ..... 27889*-AR-0 . Notes ........cccoveireriiiiniiinniiins [T e 25,000,000 [........... 25,159,180
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

57620%6U9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 10,000,000 |........... 10,000,000 | 09/28/2023 ..... 06/28/2051 ..... 045258-AB-2 . JLOANS ..vvveeriiiiriiieeeiiiiiieeeeeines [T e 10,000,000 |........... 10,000,000
Evergreen Basket of Long Fixed Rate GOAL CAPITAL FUNDING TRU-SERIES

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeviiiiinnninenins |oevinns 300,000,000 |............ 1,803,187 |........ (122,411,700)| 09/28/2023 ..... 06/28/2051 ..... 38021F-AB~7 . 20151 CLASS B ....oovvvvriieeeiinnns [ i e 1,696,804 |............ 1,736,700
Evergreen Basket of Long Fixed Rate DAWSON RATED FUND 6-R1 LP - Secured

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds 14,111,422 |l 14,111,422 10972872023 .. 06/28/2051 ..... 239426-AD-1 . [Class A Term Loan .. . ... 14,111,422 ... 14,111,422
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 6,036,296 |............ 6,038,765 |09/28/2023 ..... 06/28/2051 ..... 13876J-AE-2 . [IRAB oo [ T e 6,036,296 |............ 6,038,765
Evergreen Basket of Long Fixed Rate Reckitt Benckiser Treasu-SENIOR

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 31,896,229 |........... 31,961,226 | 09/28/2023 ..... 06/28/2051 ..... 756250-AE-9 . JUNSECURED ........coovvvvummrnnnenniinnns [ 1o e 31,896,229 |........... 31,961,226
Evergreen Basket of Long Fixed Rate Park Blue CLO 2022-1 Ltd-PKBLU

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds ..24,000,000 |...........24,040,704 09/28/2023 ..... 06/28/2051 ..... 70016W-AQ-7 . [2022-1A ATR .... ...24,000,000 ... 24,040,704

CAZ GP OWNERSHI

Evergreen Basket of Long Fixed Rate Secured Senored Loan Facility (Term

57629%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiinic Jooviiiiiei e [ 28,000,000 |........... 28,000,000 |09/28/2023 ..... 06/28/2051 ..... 149798-AA-4 . [LoaN) ...oeeeiiiiiiiiiiieeceeeeeeeee | T o 28,000,000 |........... 28,000,000
Evergreen Basket of Long Fixed Rate Oversea-Chinese Banking -

57629%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniinii Joviiiiiee e feeeeeis 17,922,000 |........... 18,258,744 (09/28/2023 ..... 06/28/2051 ... [eeeeeiiiiiiiie i e [ [ e SUBORDINATED ......oeeeeeereiiiieeeeeens |2 i [oeeeiiies 17,922,000 |........... 18,258,744
Evergreen Basket of Long Fixed Rate Magnetite XIv Ltd-MAGNE 2025-45A B

57629%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 17,875,000 |........... 17,894,645 |09/28/2023 ..... 06/28/2051 ..... 55956C-AE-1 . |..iecveeereiiiiiiieneeiiiiieeeesisiieeees [ 1o foe 17,875,000 |........... 17,894,645
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Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds ..17,850,000 |........... 17,862,923 (09/28/2023 ..... 06/28/2051 ..... 48936A-AC-9 . | KLLM 2025-23A B-KLLM 2025-23A B .. [1 . ...17,850,000 ... 17,862,923
Evergreen Basket of Long Fixed Rate Eldridge CLO 2026-3 Ltd-ELD 2026-3A

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foneiiinns 13,600,000 |........... 13,655,134 [09/28/2023 ..... 06/28/2051 ..... B4730-AE-2 . B eveeeeeeiiriiineeiiiieeeeeeieeeees [T e 13,600,000 |........... 13,655, 134
Evergreen Basket of Long Fixed Rate Orion CLO 2026-7 Ltd-ANTOR 2026-7A

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 13,600,000 |........... 13,633,415 (09/28/2023 ..... 06/28/2051 ..... B8628H-AE-1 . B .eveveeeiiiiiiiiie e L U R 13,600,000 |........... 13,633,415
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS-SERIES

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 12,606,765 |........... 13,318,786 |09/28/2023 ..... 06/28/2051 ..... 640330-AB-4 . [2013-3A CLASS B ....evvveeeeiiiiiiienes [ 2 i [ 12,606,765 |........... 13,318,786
Evergreen Basket of Long Fixed Rate CTM CLO LTD CTM_26-3-CTM 2026-3A B

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 13,350,000 |........... 13,339,707 (09/28/2023 ..... 06/28/2051 ..... 12719A-AE-4 . [eeeeeeii e L U R 13,350,000 |........... 13,339,707
Evergreen Basket of Long Fixed Rate Cerberus Loan Funding XL-CERB 2023-

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 13,350,000 |........... 13,351,428 (09/28/2023 ..... 06/28/2051 ..... 156945-AL-1 . [4A BR ..evveeiiiiiiiiiie i L U R 13,350,000 |........... 13,351,428
Evergreen Basket of Long Fixed Rate Magnetite XXI11 Ltd-MAGNE 2019-23A

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 13,350,000 |........... 13,363,043 (09/28/2023 ..... 06/28/2051 ..... 5595AN-AN-9 . JCR2 ...eveeiiiiiiie s L U R 13,350,000 |........... 13,363,043
Evergreen Basket of Long Fixed Rate OCP CLO 2017-13 Ltd-0CP 2017-13A

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 13,302,173 |........... 13,319,604 (09/28/2023 ..... 06/28/2051 ..... B7007L-AV-8 . JAR2 ...evreiiiiiiiiiieeecinieeeeeen [T e 13,302,173 |........... 13,319,604
Evergreen Basket of Long Fixed Rate

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 13,200,000 |........... 13,209,016 |09/28/2023 ..... 06/28/2051 ..... 17181U-AE-8 . [CIFC Funding Ltd-CIFC 2024-2A B ... [ 1 .oooviiiiiiiiiiiiiiiineeiiins o 13,200,000 |........... 13,209,016
Evergreen Basket of Long Fixed Rate Trimaran Cavu 2023-2 Ltd-CAVU 2023-

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 13,100,000 |........... 13,115,524 (09/28/2023 ..... 06/28/2051 ..... 89623N-A-9 . JRABR ..eeiiiiiiii e L U R 13,100,000 |........... 13,115,524
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2025-111-BABSN

57629*GV7 .......... |ABS Bank Loans and Corporate Bonds ..13,000,000 |........... 13,030,927 [09/28/2023 ..... 06/28/2051 ..... 06764P-AG-2 . [2025-3A C ... R ...13,000,000 ... 13,030,927
Evergreen Basket of Long Fixed Rate Sagard-Halseypoint Clo 8-HLSY 2024-

57620%GV7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 13,000,000 |........... 13,040,040 |09/28/2023 ..... 06/28/2051 ..... 78662A-AB-8 . BA B ....ccciiiiiiiiiicee e L U R 13,000,000 |........... 13,040,040
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviuvieenninins |oevinns 200,000,000 |........... 54,048,341 |.......... (34,957,469) [ 07/12/2023 ..... 07/12/2051 ... 06763R-AA-2 . [TA A Loooiiiiiiiiiiie e L U R 54,000,000 |[........... 54,060,534
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Barings Loan Partners CL-BABSN LP-

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 50,000,000 |........... 50,067,350 (07/12/2023 ..... 07/12/2051 ... U N 06763R-AB-0 . |1A B ...oovvvieieniiiiieenciiiieeeeees [T e 50,000,000 |........... 50,067,350
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Barings Middle Market CL-BIM 2023-

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 48,389,334 |........... 48,488,048 (07/12/2023 ..... 07/12/2051 ... 06763K-AC-3 . |IA AT Lo L U R 48,389,334 |........... 48,488,048
Evergreen Basket of Long Fixed Rate IVY Hill Middle Market C-1VYH 12A

57629*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 19,100,000 |........... 19,104,393 (07/12/2023 ..... 07/12/2051 ... 46600C-BC-3 . AR ...eeiiiiiiiiiie e L U R 19,100,000 |........... 19,104,393
Evergreen Basket of Long Fixed Rate Anchorage Capital Clo 13-ANCHC

57620*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 19,000,000 |........... 19,038,513 (07/12/2023 ..... 07/12/2051 ..... 033291-BA-2 . [2019-13A BRR ........ccoiiuiiiiieennnnns L U R 19,000,000 |........... 19,038,513
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2018-

57620*H6 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 19,000,000 |........... 19,070,794 |07/12/2023 ..... 07/12/2051 ..... 08181V-BC-8 . |16A BR2 .....ccevvveieeiiiiiiieecees L U R 19,000,000 |........... 19,070,794
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2020-1V-BABSN 2020-

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccoeeiiiiinnnnnnnnns |oeninns 150,000,000 |........... 42,798,475 |......... (21,166,912)07/10/2023 ..... 07/08/2051 ..... 06762B-AS-9 . J4A AR ..eeoiiiiiiiiiiie s L U R 42,750,000 |........... 42,870,341
Evergreen Basket of Long Fixed Rate Birch Grove CLO 2 Ltd-BGCLO 2021-2A

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 40,000,000 |........... 40,087,840 (07/10/2023 ..... 07/08/2051 ..... 09077L-AL-6 . JATR oo [T [ 40,000,000 |[........... 40,087,840
Evergreen Basket of Long Fixed Rate

57629%H07 ... ABS Bank Loans and Corporate Bonds 4,500,000 |............ 4,504,959 | 07/10/2023 ..... 07/08/2051 ..... 33835N-AE-1 . | ASSURANT CLO LTD-MORGN 2018-3A CR |1 . ... 4,500,000 ... 4,504,959
Evergreen Basket of Long Fixed Rate Tiger Global Management Senior Note

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 25,000,000 |........... 23,000,308 (07/10/2023 ..... 07/08/2051 ..... 886758-AB-3 . [Series B .......cccciiiiiiiiiiiiiiiinis L U R 25,000,000 [........... 23,000,308
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57620%H07 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiiiiniiinns foovinniniiiiiiiieeeens foniiiinns 30,049,303 |........... 30,049,303 |07/10/2023 ..... 07/08/2051 ..... 092598-AA-5 . |- Credit Facility Revolver .......... [2 cocoooriiiiiiinniiiiiiiinnens o 30,049,303 |........... 30,049,303
Evergreen Basket of Long Fixed Rate

57629%H07 ... ABS Bank Loans and Corporate Bonds ..15,000,000 |........... 15,074,370 [07/10/2023 ..... 07/08/2051 ..... 12516G-AE-6 . | CBAM 2018-6 Ltd-CBAM 2018-6A BR2 . |1 . ...15,000,000 ... 15,074,370
Evergreen Basket of Long Fixed Rate

57620*HP9 .......... ABS Bank Loans and Corporate Bonds |2 ........cccccoovviviienniiins foevinns 300,000,000 |.......... 292,864,609 |........... 84,867,225 | 08/09/2023 ..... 08/09/2051 ..... 912810-RV-2 . | US TREASURY N/B-UNSECLRED .......... L U F 292,793,201 |.......... 217,935,416
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57620*HP9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis Jooviniiineiiiiiiiinees foeeiiiinns 4,814,371 ..o 4,814,371 (08/09/2023 ..... 08/09/2051 ..... 171435-AA-8 . Revolver .......cooovvviuvvenneeiiienns [T o 4,814,371 |............ 4,814,371
Evergreen Basket of Long Fixed Rate Atlas Secured Advance Funding, L.P.

57620*HP9 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Jooviniiineniiiiiiinens foeeiiiinns 5,000,000 |............ 4,988,500 (08/09/2023 ..... 08/09/2051 ..... 049400-AB=0 . |-oeeuvrriieeeeiiiiie e T [ 5,000,000 |...uvveennnn 4,988,500
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooiiiiiiiniiiiiss |ovviinns 350,000,000 |............ 6,108,493 |........ (152,822, 187)]07/21/2023 ... 07/21/2051 ..... 06763R-AA-2 . 1A A .ooiiiiniiiiiiiiiiiieee i PP PPPPUR FPTTTOY 6,000,000 |............ 6,006,726
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Canyon Capital CLO Ltd-CANYC 2021-

57629*HB0 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |...........10,007,100 (07/21/2023 ..... 07/21/2051 ... 13876X-AG-6 . [2A BT ... . ...10,000,000 ..10,007,100
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiiiiiiiiis foovnninneiiiiiieeneens [oeeiiins 247 141,507 |.......... 247,141,507 |07/21/2023 ..... 07/21/2051 ... 186856-AB-8 . [Effective Date Term Loan ............ [T coooiiiiiiiiiiiiiinniniiins foneeennd 247,141,507 |.......... 247,141,507
Evergreen Basket of Long Fixed Rate Atlas Secured Advance Funding, L.P.

57629*HB0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 88,500,000 |........... 88,296,450 |07/21/2023 ..... 07/21/2051 ... 049400-AB=0 . |-eeuvreeeeeeeeiiiieeeeeeiieeeeeeeeeee [T e 88,500,000 |[........... 88,296,450
Evergreen Basket of Long Fixed Rate CHURCHILL CFO 2022-1 LTD. - Class A

57620*HH7 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveenninins |oevinnns 200,000,000 |........... 42,581,964 |.......... (44,135,220)  08/10/2023 ..... 08/10/2051 ..... 171435-AA-8 . Revolver .....cccovvvviivveenneiiiiins [ 1o o 42,526,946 |........... 42,526,946
Evergreen Basket of Long Fixed Rate

57620%HH7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 60,145,308 |........... 44,768,091 (08/10/2023 ..... 08/10/2051 ..... 912810-RV-2 . | US TREASURY N/B-UNSECURED .......... [T cocriiiiiiiiiiiiiiiiiiiens fos 60,145,308 |........... 44,768,091
Evergreen Basket of Long Fixed Rate Antares CLO 2018-3 LTD-ANTR 2018-3A

57620%HH7 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 50,000,000 |........... 50,021,350 |08/10/2023 ..... 08/10/2051 ..... 03665L-AL-7 . JATR oo [T [ 50,000,000 |........... 50,021,350
Evergreen Basket of Long Fixed Rate TCG BDC Il SPV 2 LLC-Revolving

57620%HH7 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinenens foniiiinns 33,272,727 |.ccvvnenn 33,272,727 | 08/10/2023 ..... 08/10/2051 ..... 87301%-AA-1 . [Credit Facility ......occovvveriiiiiins [2 i e 33,272,727 |.uvveennnn 33,272,727
Evergreen Basket of Long Fixed Rate Ares LXIV CLO Ltd-ARES 2022-64A BR

57620%HH7 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuiiiiiiiiiins foovinennniiiiiiinenens foneiiinns 15,000,000 |........... 15,018,810 | 08/10/2023 ..... 08/10/2051 ..... 04019H-AS=2 . |-eeeerreeieeeeeiiiieeeeeiieeeeeeeeeee [ 1o [ 15,000,000 |........... 15,018,810
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57620*HN4 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivveenninins |oeninnns 200,000,000 |.......... 196,047,623 |.......... 107,430,339 | 08/09/2023 ..... 08/09/2051 ..... 06763R-AA-2 . [TA A oo [ 1o [ 196,000,000 |......... 196,219,716
Evergreen Basket of Long Fixed Rate Atlas Secured Advance Funding, L.P.

57620*HN4 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiniiiis Joovininiieniiiiiiinees foeeiiiinns 7,500,000 |............ 7,482,750 (08/09/2023 ..... 08/09/2051 ..... 049400-AB=0 . |-oeeuvrreeeeeeeiiiieeeeeiieee e [T e 7,500,000 |...evveennns 7,482,750
Evergreen Basket of Long Fixed Rate Loan Asset Issuer LLC - Series 2029]

57629*HK0 ... ABS Bank Loans and Corporate Bonds ..44,590,503 |..........(64,235,831)(08/10/2023 ..... 08/10/2051 ..... 53950U-AA-0 . |NG-1A Class A Asset Backed Notes .. ... 44,521,568 ... 44,825,784
Evergreen Basket of Long Fixed Rate Loan Asset Issuer LLC - Series 2022]

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoovviuviiiiiiiiins fooviineenniiiiiiinenees foneiiinns 31,432,842 |........... 32,111,598 | 08/10/2023 ..... 08/10/2051 ..... 53946H-AA-6 . |NG-2 Class A Asset Backed Notes ... [1 ...ccooooviiiiiiniiiiiiiinns o 31,432,842 |........... 32,111,598
Evergreen Basket of Long Fixed Rate

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis Joovininiiniiiiiiienens foeeiiinnns 9,989,961 |............ 7,435,850 (08/10/2023 ..... 08/10/2051 ..... 912810-RV-2 . | US TREASURY N/B-UNSECURED .......... [1 «occiiiiiiiiiiiiiiiiiinns o 9,989,961 |............ 7,435,850
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 18,500,000 |........... 18,526,677 |08/10/2023 ..... 08/10/2051 ..... U N 15675B-AA-5 . | CERB 2024-2A A-CERB 2024-2A A ..... |1 ooiiiiiiiiiiiiiiiiiiniiiins o 18,500,000 |........... 18,526,677
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared CHURCHILL CFO 2022-1 LTD. - Class A

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnnnnniiiiiinenens feneiinnns 22,467,066 |........... 22,467,066 (08/10/2023 ..... 08/10/2051 ..... 171435-AA-8 . Revolver .....ccoovvviiuvivvnniiiiiins [ 1o o 22,467,066 |........... 22,467,066
Evergreen Basket of Long Fixed Rate Atlas Secured Advance Funding, L.P.

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviviiiiiiiiis foovinininnniiiiiienees foeeiiinnns 9,500,000 |............ 9,478,150 (08/10/2023 ..... 08/10/2051 ..... 049400-AB=0 . |-eeeuvrreeeeeeeiiiieeeeeiiieeeeeeeeeens [T e 9,500,000 [............ 9,478,150
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*HKO0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 12,096,419 |........... 12,106,894 |08/10/2023 ..... 08/10/2051 ..... 06764A-AC-4 . JAA A v [T [ 12,006,419 |........... 12,106,894
Evergreen Basket of Long Fixed Rate AIMCO CLO Series 2018-A-AINMCO 2018-

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 12,000,000 |........... 12,025,068 |08/10/2023 ..... 08/10/2051 ..... 00900G-AQ-8 . JAA BTR ..eeeviiiiiiiieeniiiiiieeeeeeen [T e 12,000,000 |........... 12,025,068
Evergreen Basket of Long Fixed Rate Ares XLIX CLO Ltd-ARES 2018-49A BR

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 12,000,000 |........... 12,021,132 (08/10/2023 ..... 08/10/2051 ..... 04017d-A8-0 . |-eeerreeieeeeiiieee e [T [ 12,000,000 |........... 12,021,132
Evergreen Basket of Long Fixed Rate Bal lyrock CDO Ltd-BALLY 2024-28A A2

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviiuviiiiiiiiins fooviinennnniiiiiinenees feneiiinns 12,000,000 |........... 12,044,508 (08/10/2023 ..... 08/10/2051 ..... 0587BH-AE-2 . |-eeeeereeeeeeeeiiiieeeeeeiieeeeeeeeeees [T e 12,000,000 |........... 12,044,508
Evergreen Basket of Long Fixed Rate Canyon Clo 2025-2 Ltd-CANYC 2025-2A

57629*HK0 ... ABS Bank Loans and Corporate Bonds ..12,000,000 |........... 12,083,364 (08/10/2023 ..... 08/10/2051 ..... 13876F-AE-0 . B ... . ...12,000,000 ... 12,083,364
Evergreen Basket of Long Fixed Rate Golub Capital Partners C-GOCAP

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiiiiins foovinieneiiiiiiinenees foneiiinns 12,000,000 |........... 12,005,520 (08/10/2023 ..... 08/10/2051 ..... 38179P-A0-2 . [2023-67A BR ......ovveveeiiiiiiineennes [T e 12,000,000 |........... 12,005,520
Evergreen Basket of Long Fixed Rate JPMorgan Chase & Co-SENIOR

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviiviiiiiiiiins foovinnenniiiiiiinenens foneiiinns 12,000,000 |........... 11,978,795 |08/10/2023 ..... 08/10/2051 ..... 46647P-DA-1 . JUNSECURED ........coovvvvumnnerneniinnnns [T e 12,000,000 |........... 11,978,795
Evergreen Basket of Long Fixed Rate Palmer Square CLO 2024-4-PLMRS

57629*HK0 ... ABS Bank Loans and Corporate Bonds ..12,000,000 |........... 12,022,188 (08/10/2023 ..... 08/10/2051 ..... 6970311-AG-9 . [2024-4A C ... . ...12,000,000 ...12,022,188
Evergreen Basket of Long Fixed Rate Symphony CLO XXXI1 Ltd-SYMP 2022-

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooninnnniiiiiiiinneens foneiinnns 12,000,000 |........... 11,910,828 |08/10/2023 ..... 08/10/2051 ..... 87168N-AY-0 . [82A CR ..ovveveeeeeeiiiieeeeciieeeees [ 1 e 12,000,000 |........... 11,910,828
Evergreen Basket of Long Fixed Rate Whitebox CLO IV Ltd-WBOX 2023-4A CR

57629*HK0 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiniiins fooninnnnnnciiiiiinenens foneiiinns 12,000,000 |........... 12,000,000 | 08/10/2023 ..... 08/10/2051 ..... 96467K-AS-8 . |-eeeereeeieeeeeiiiee e [T [ 12,000,000 |........... 12,000,000
Evergreen Basket of Long Fixed Rate

57629*HJ3 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovviuvvveeninins |oeninnns 300,000,000 |.......... 258,024,466 |.......... 120,343,135 | 08/10/2023 ..... 08/10/2051 ..... 912810-QK-7 . | US TREASURY N/B-BOND ........coovvveee [ 1 iiiiiiiiiiiiiiieee [ 257,941,8%8 |.......... 250,521,793
Evergreen Basket of Long Fixed Rate Apidos Loan Fund 2024-1 -APID 2024-

57629*HJ3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeiiceiiiiiiiiis |ovviinniniiiiiiiiinens foveeiinnns 14,900,000 |........... 14,929,159 08/10/2023 ..... 08/10/2051 ... 037986-AU-0 . J1A CR ..eovvvvievveneneriiiiieeeeeiiiine [ 1o o, 14,900,000 |........... 14,929,159
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared MidOcean Credit CLO XIV -MIDO 2024-

57629*HJ3 .. ABS Bank Loans and Corporate Bonds ..14,800,000 |........... 14,827,691 08/10/2023 ..... 08/10/2051 ..... 59803F-AS-0 . |14A BR ...14,800,000 ... 14,827,691
Evergreen Basket of Long Fixed Rate

57620*HJ3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiniiiiins foovnnnnniiiiiiiiienees foneiiinns 14,750,000 |........... 14,792,790 (08/10/2023 ..... 08/10/2051 ..... 03767M-AU-2 . | Apidos CLO XXIX-APID 2018-29A BR . [1 ..ceevvrriiiiiiiininiiiiiiens fereeninns 14,750,000 |........... 14,792,790
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57620%LG4 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 200,000,000 |........... 34,047,057 |.......... (55,914,390) [ 08/23/2023 ..... 08/23/2051 ..... 06764A-AE-0 . A B ..ovveeiieiiiiiiieeeiieeeeen [T [ 34,000,000 |........... 34,040,766
Evergreen Basket of Long Fixed Rate

57620%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovinnnniiiiiiiieeeens foeeiiinns 42,716,221 |......... 41,739,124 | 08/23/2023 ..... 08/23/2051 ..... 22822R-BH-2 . | Crown Castle Towers LLC-SECURED .. [1 ..cooovviiiiiiiinnniiiinnnns foeenininns 42,716,221 | 41,739,124
Evergreen Basket of Long Fixed Rate BLACKSTONE WAVE ASSET HOLDCO L.L.C.

57620%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 23,476,018 |........... 23,476,018 (08/23/2023 ..... 08/23/2051 ..... 092598-AA-5 . |- Credit Facility Revolver .......... |2 cocoooriiiiiiinniiiiiiinnnns o 23,476,018 |........... 23,476,018
Evergreen Basket of Long Fixed Rate Clover CLO 2021-3 LLC-CLVR 2021-3A

57620%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 22,500,000 |........... 22,511,160 (08/23/2023 ..... 08/23/2051 ..... 18916F-AA-0 . [AR .eeeeieiiiiiiiiieciiieeeececieeeee [ T o 22,500,000 |........... 22,511,160
Evergreen Basket of Long Fixed Rate 0CP CLO 2015-9 Ltd-0CP 2015-9A AR3

57620%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoveiiiiiiniieiiins foovinninnniiiiiiieeeens feneiiinns 22,500,000 |........... 22,455,810 | 08/23/2023 ..... 08/23/2051 ..... B7001Y-BE-3 . |eeeeereeeeeeeeiiiieeeeeiiieeeeeee [ 1 e 22,500,000 |........... 22,455,810
Evergreen Basket of Long Fixed Rate Congressional Bancshares-CGLBNC 4

57629%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeviiiiiiniiiiiins foovininniiiiiiiinenees foeeiiinns 22,300,000 |........... 20,974,109 | 08/23/2023 ..... 08/23/2051 ..... 20727P-AG-9 . |01/01/32 e [ 2 i [ 22,300,000 |........... 20,974,109
Evergreen Basket of Long Fixed Rate Benefit Street Partners -BSP 2025-

57629%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiiiniiiiiins foovinninnniiiiiiieenens feniiiinns 14,750,000 |........... 14,784,205 (08/23/2023 ..... 08/23/2051 ..... 08187L-AC-5 . M2A B .oeeeveeiiieeeeeciiiiceeceeiens [ 1 e 14,750,000 |........... 14,784,205
Evergreen Basket of Long Fixed Rate BlueMountain CLO XXX Ltd-BLUEM

57620%LG4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 14,750,000 |........... 14,751,800 |08/23/2023 ..... 08/23/2051 ..... 096300-AW-1 . [2020-30A BR2 ........cevvurvvreernncnnn [T i e 14,750,000 |........... 14,751,800
Evergreen Basket of Long Fixed Rate HPS Loan Management 10-2-HLM 10A-16

57629*LG4 ... ABS Bank Loans and Corporate Bonds ..14,750,000 |........... 14,755,443 08/23/2023 ..... 08/23/2051 ..... 40436T-BG-0 . |AR3 .. | ... 14,750,000 ... 14,755,443
Evergreen Basket of Long Fixed Rate

57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivivenninins |oeiinnns 250,000,000 |.......... 155,236,949 |............ 5,609,058 (08/10/2023 ..... 08/10/2051 ..... 912810-RU-4 . | US TREASURY N/B-UNSECURED .......... |1 cccoiiiiiiiiiiiiiiiiiiiienn feeeees 155,168,159 |......... 114,014,020
Evergreen Basket of Long Fixed Rate OHA Credit Solutions Master Fund |

57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiuviiiiniiiis Joovininiiniiiiiiienens foeeiiinnns 6,985,019 |............ 6,985,019 (08/10/2023 ..... 08/10/2051 ..... G66848-AA-9 . |SPV, L.P. - Fund | Revolver ........ [1 .occoiiiiiiiiiiniiiiinns e 6,985,019 [............ 6,985,019
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared United States Treasury N-UNSECURED

57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoooviuvieiiiiiiins fooniininniiiiiiiinenees foeeiiinns 61,824,689 |........... 46,679,975 | 08/10/2023 ..... 08/10/2051 ..... U N 912810-TG-3 . |-oeeeveeeeeeeeiiiie e [T e 61,824,689 |........... 46,679,975
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Millennium Pipeline Comp Senior

57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........ccccooviiiviiiiiiiiis Joovininiieniiiiiinnees foeeiiiinns 2,203,344 |......oenn 2,259,167 (08/10/2023 ..... 08/10/2051 ..... 60040#-AB-8 . [Secured ..........ccccveririiiiininnnens [T e 2,203,344 |............ 2,259,167
Evergreen Basket of Long Fixed Rate

57629*HGI .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 25,000,000 |........... 25,036,050 |08/10/2023 ..... 08/10/2051 ..... 15675B-AA-5 . | CERB 2024-2A A-CERB 2024-2A A ..... |1 oooiiiiiiiiiiiiiiinniiiins o 25,000,000 [........... 25,036,050
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 |............ 1,024,580 |........... (7,930,811)| 08/21/2023 ..... 05/19/2034 ..... T73420-AA-1 . A CLASS A oo [T el 994,118 | 994,901
Evergreen Basket of Long Fixed Rate ABPCI Direct Lending Fun-ABPCI

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 18,750,542 |........... 18,780,788 | 08/21/2023 ..... 05/19/2034 ..... 00112A-AA-0 . J2024-17A A1 .oooiiiiiiiiiiiiiieeeees [T [ 18,750,542 |........... 18,780,788
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-NSLT 2012-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 14,785,450 |........... 15,211,079 |08/21/2023 ..... 05/19/2034 ..... 64033A-AB-0 . A B ..cciiiiiiiiiiiiieeiieeeen [T [ 14,785,450 |........... 15,211,079
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 15,777,202 |........... 15,777,202 |08/21/2023 ..... 05/19/2034 ..... 300348-AA-3 . |- Senior Secured Loan .........cccoeee [2 eiiiiiiiiiiiiinie [ 15,777,202 |........... 15,777,202

Blackstone Credit Rated Fund Trust

Evergreen Basket of Long Fixed Rate ISPV LP - Tranche A-2 Delayed Draw

57629*BF7 .......... |ABS Bank Loans and Corporate Bonds ..19,642,857 |........... 19,642,857 [08/21/2023 ..... 05/19/2034 ..... 09262X-AB-7 . |Term Loan ... ... 19,642,857 ... 19,642,857
Evergreen Basket of Long Fixed Rate

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 15,639,478 |........... 15,640,761 |08/21/2023 ..... 05/19/2034 ..... 06744N-BQ-9 . |Bardot CLO Ltd-BARDT 2019-2A ARR . [1 .eeveiiiiiiiiiiiiiiiiiee [ 15,639,478 |........... 15,640,761
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 18,000,000 |........... 18,018,342 |08/21/2023 ..... 05/19/2034 ..... 06764A-AJ-9 . A D ..eeviiiiiiiiiice e [ 2 e [ 18,000,000 |........... 18,018,342
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Honey Hill Park CLO Ltd-HONPK 2026~

57629*BF7 .......... |ABS Bank Loans and Corporate Bonds ..18,000,000 |........... 18,026,172 [08/21/2023 ..... 05/19/2034 ..... 438453-AG-7 . |1A B .. ...18,000,000 ...18,026,172
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Sixth Street CLO XI11 Lt-SIXST

57629*BF7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiinic Jooviiiiiei e [ 10,000,000 |........... 10,005,290 |08/21/2023 ..... 05/19/2034 ... [oeeeeiiiiiiiie e e [ 83012X-AG-4 . [2019-13A BRZ ....eovveriiiiiieiieicnn [ 1 e e 10,000,000 |........... 10,005,290
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CNE cleared Hayfin US XIV Ltd-HAYFN 2021-14A

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeevriiiiinnnnnnn foereies 400,000,000 |........... 32,620,509 |........ (131,610, 189)08/11/2023 ..... 02/11/2080 ... [eeeeeiiiiiiiee it [eeeeeee e 120,509 |........ (164,158,387)| 42088A-AL-8 . [ATR ...ooeiiiiiiiiiieiiiieeecceeeees | T e e 32,500,000 |........... 32,548,198
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Johnson Matthey PLC Senior Note Ser

57629*FM .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiinnieiiiies |ooiiiinieeciiiiiiieeees feeeeiees 66,579,754 |........... 64,696,884 [08/11/2023 ..... 02/11/2050 ... |oeeiiiiiiiiiiiiiiiiiiie e ssiies [eieeieesssiiiieesses |oereiiinee s G5147%-AD-8 . | iiceeiiiiiiiiiiiii i cssiiieees [ i foeeeees 66,579,754 |........... 64,696,884
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Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared MidOcean Credit CLO XI1 -MIDO 2023-

57620%FA4 ... ABS Bank Loans and Corporate Bonds ..46,970,000 |...........47,022,137 [08/11/2023 ..... 02/11/2050 ..... 598037-BA-8 . |12A A1RR . ...46,970,000 ...47,022,137
Evergreen Basket of Long Fixed Rate Symphony CLO XXI1 Ltd-SYMP 2020-22A

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiniinninie Jooviinniiiniiiiiienees foeeiiiins 8,668,261 |............ 8,668,261 |08/11/2023 ..... 02/11/2050 ..... 87167G-CH-1 . JATAR e [T e 8,668,261 |............ 8,668,261
Evergreen Basket of Long Fixed Rate Landmark Equity Partners XVI-D, LLC

57620%FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 34,207,732 |....uveeenn 34,207,732 | 08/11/2023 ..... 02/11/2050 ..... S15138-AA-9 . oo [T [ 34,207,732 |.eevennnn 34,207,732

Cliffwater Corporate Lending Fund -

Evergreen Basket of Long Fixed Rate Senior Secured Revolving Credit

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii Jooviininei e feeeeiies 14,361,167 |........... 14,361,167 |08/11/2023 ..... 02/11/20%0 ..... 186858-AC-6 . [Facility ....ocooeeeeeeeeriiiiiieeenees [ 1 e o 14,361,167 |........... 14,361,167
Evergreen Basket of Long Fixed Rate Barings CLO Ltd 2023-111-BABSN

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiiiii Joviiiiiei e feeeeiiis 27,800,000 |........... 27,835,612 | 08/11/2023 ..... 02/11/20%0 ..... 067932-AU-7 . [2023-3A BR .......oevreeriiiinieeeeeees [ 1 e [ 27,800,000 |........... 27,835,612
Evergreen Basket of Long Fixed Rate Abry Liquid Credit CLO 2-ALC 2026-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiniiiiii fooviiiieee e feeeeiis 27,426,008 |........... 27,422,120 | 08/11/2023 ..... 02/11/20%0 ..... 00384A-AA-1 . [BA AT oo [ 1 [ 27,426,008 |........... 27,422,120
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2022-1V-BABSN 2022-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 26,520,000 |........... 26,561,902 | 08/11/2023 ..... 02/11/20%0 ..... 06763H-A0-9 . J4A BR ..ooeeeiiiiiiieeeeieeeeeeeeee [ 1 [ 26,520,000 |........... 26,561,902
Evergreen Basket of Long Fixed Rate Katayma CLO | Ltd-KTAMA 2023-1A AR

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 26,309,958 |........... 26,359,649 |08/11/2023 ..... 02/11/20%0 ..... 485850-AL-4 . oo [T e 26,309,958 |........... 26,359,649
Evergreen Basket of Long Fixed Rate MidOcean Credit CLO XVII-MIDO 2025-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 26,100,000 |........... 26,103,706 (08/11/2023 ..... 02/11/20%0 ..... 59803L-AE-8 . [18A B ...eeeeeeeeeiiiiiieeeeiieeeeeees [ 1 [ 26,100,000 |........... 26,103,706
Evergreen Basket of Long Fixed Rate OHA Credit Funding 1 LTD-0AKC 2018-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceovvriiiiiiiinniinii Joviiiiee e feeeeiies 10,000,000 |........... 10,009,480 |08/11/2023 ..... 02/11/20%0 ..... B7118H-AU-4 . 1A BIR ..o [ 1 e 10,000,000 |........... 10,009,480
Evergreen Basket of Long Fixed Rate

57629*FA4 ... ABS Bank Loans and Corporate Bonds ..10,000,000 |...........10,023,610 [08/11/2023 ..... 02/11/20%0 ..... 67570K-AN-4 . | OCP CLO Ltd-OCP 2023-27A CR2 ....... ...10,000,000 ...10,023,610
Evergreen Basket of Long Fixed Rate PNC Financial Services G-SENIOR

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 10,000,000 |............ 8,917,758 |08/11/2023 ..... 02/11/20%0 ..... 693475-BA-2 . JUNSECURED .......cceveriiummeenrnninens [ 1 i e 10,000,000 |............ 8,917,758
Evergreen Basket of Long Fixed Rate Pikes Peak CLO 19 2025-PIPK 2025-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii Joviiiinee e feeeeeies 10,000,000 |........... 10,046,690 |08/11/2023 ..... 02/11/20%0 ..... T23D-AE-T . [19A C o [ 1 [ 10,000,000 |........... 10,046,690
Evergreen Basket of Long Fixed Rate

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 10,000,000 |........... 10,021,240 |08/11/2023 ..... 02/11/20%0 ..... 749800-A0-4 . | RR 17 Ltd-RRAM 2021-17A AR ....... [1 cccoiiiiiiiiiiiiiee [ 10,000,000 |........... 10,021,240
Evergreen Basket of Long Fixed Rate

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiiinnriiii foviiiieee e feeeeiis 10,000,000 |........... 10,055,560 |08/11/2023 ..... 02/11/20%0 ..... 75000K-BE-6 . | RR 25 Ltd-RRAM 2023-25A BR2 ........ [1 ccceereiiiiiiiiiiiiiiiien [ 10,000,000 |........... 10,055,560
Evergreen Basket of Long Fixed Rate

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 10,000,000 |........... 10,015,010 | 08/11/2023 ..... 02/11/20%0 ..... 75009N-AA-0 . |Rad CLO 9 Ltd-RAD 2020-9A ATR ..... [1 .ccmriiiiiiiiiiiiiiiee [ 10,000,000 |........... 10,015,010
Evergreen Basket of Long Fixed Rate Regatta 36 Funding Ltd-REG36 2026-

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiinii Joviiiiiei e feeeeiies 10,000,000 |........... 10,014,730 |08/11/2023 ..... 02/11/20%0 ..... 75904P-AA-1 . A AT Lo [ T e 10,000,000 |........... 10,014,730
Evergreen Basket of Long Fixed Rate

57629*FA4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 10,000,000 |........... 10,022,260 |08/11/2023 ..... 02/11/20%0 ..... 78109W-AG-0 . | RR 44 Ltd-RRAM 2026-44A B1 ... [ 1 coeeieiiiiii e [ 10,000,000 |........... 10,022,260
Evergreen Basket of Long Fixed Rate

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoeeeviiiiiinnnnnnns foeienee 185,000,000 |........... 20,051,022 |......... (58,007,568) [ 08/21/2023 ..... 02/20/2050 ..... 74980P-AC-7 . | ALM Ltd/KY-SERIES 21-14A CLASS A2 [ 1 ..eeeeiiiiiiiiiiieiiiiiees foeeeeeee 20,000,000 |........... 20,011,900
Evergreen Basket of Long Fixed Rate MidOcean Credit CLO XI1 -MIDO 2023-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Joviiiiieei e feeeeiiis 6,405,000 |............ 6,412,110 |08/21/2023 ..... 02/20/2050 ..... 59803T-BA-8 . [12A ATRR .....oooveiiiiiiiiiiiiieeees [ 1o e 6,405,000 |[............ 6,412,110
Evergreen Basket of Long Fixed Rate RREEF America REIT 11, | Senior

57629*EJ6 ... ABS Bank Loans and Corporate Bonds ..21,780,360 |...........21,152,054 08/21/2023 ..... 02/20/2050 ..... 74986@-BB-6 . |Unsecured Notes . ...21,780,360 ...21,152,054
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2023-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 18,113,333 |........... 18,100,201 | 08/21/2023 ..... 02/20/2050 ..... 067934-AJ-8 . |ITA ATR oooeiiiiieecieeeeee [ 1 [ 18,113,333 |........... 18,100,201

Blackstone Credit Rated Fund Trust

Evergreen Basket of Long Fixed Rate ISPV LP - Tranche A-1 Delayed Draw

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeiiiiiiiniiiiiins foovininniciiiiiinenens feneiinns 70,000,000 |........... 70,000,000 |08/21/2023 ..... 02/20/2050 ..... 09262X-AD-3 . [Term Loan .......ccceeeevevvnveennnennns [ 1o e 70,000,000 |........... 70,000,000
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Oul Rock OLO XVIII LLC-OR 2024-18A

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinis foovinniniiiiiiiinenens foniiiinns 17,100,000 |........... 17,100,496 |08/21/2023 ..... 02/20/2050 ..... U N BI22H-AA-8 . A e [T [ 17,100,000 |........... 17,100,496
Evergreen Basket of Long Fixed Rate SOFR Replacement Swap - CME cleared Wellfleet CLO 2021-2 Ltd-WELF 2021-

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniiiiiins foonnninniciiiiiieeeees foneiiinns 17,500,000 |........... 17,479,980 |08/21/2023 ..... 02/20/2050 ... [eeeeeeeiiiie e o [ 95023A-AL-4 . J2A ATR L.ooiiiiiiiiiiiieeeces [ T [ 17,500,000 |........... 17,479,980
Evergreen Basket of Long Fixed Rate SOFR Replacement Snap - CNE cleared Ares Direct Lending CLO -ARESDL

57629*EJ6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiins fooninninniiiiiiiieeeens foneiiinns 15,000,000 |........... 15,000,000 | 08/21/2023 ..... 02/20/2050 ... [eeeeeeeiiiie e o [ 04020R-AC-2 . [2024-TA B ...oveeeeeiiiiieeieeiinieenens [ 1 e 15,000,000 |........... 15,000,000
Long Fixed Rate ABS Bank Loan or Ciconia Investments Limi Senior

S7629*NN7 ... Corporate Bond ... ..24,085,450 |........... 25,512,232 [05/16/2023 ..... 05/16/2033 ..... ...(1,987,336) ) X20048-AA-2 . [Secured Notes .. ... 25,692,650 ... 27,499,568
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STATEMENT AS OF JUNE 30, 2026 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

Long Fixed Rate ABS Bank Loan or Ferrero International SA Gtd Senior

57620%MMO ......... Corporate Bond ......ceevvvveiiiiiinns |2 i [ 34,398,000 |........... 32,863,950 |........... 33,525,777 | 06/20/2023 ..... 06/20/2033 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,578,150)|........... (3,199,560) [L3551#-A0-3 . [Note Series D ......ccccevvviiineninenns |2 ciiiiiiiiiiinciiiieeeecees | 34,442,100 |...oveennn 36,725,337
Long Fixed Rate ABS Bank Loan or Ferrero International SA Gtd Senior

57620%IN8 ......... Corporate Bond ......ceevvvviviiiinns |2 i [ 18,018,000 |........... 17,214,450 |........... 17,829,378 |06/20/2023 ..... 06/20/2030 ..... CUPrency SWap ....eeeeevvvveeeeeeiiins foeeiiiinnnnns (826,650)|.......... (1,372,536) [L3551#-AN-0 . [Note Series B ........cccccvvviicnnnnns |2 civiiiiiiiiiiiiiiieeeecees | 18,041,100 |........... 19,201,914
Evergreen Basket of Long Fixed Rate OHA Credit Partners XVI-0AKC 2021-

57620%A1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooiiiiiniiniiiies fooinnnnnns 55,000,000 |........... 25,144,000 |........... 13,954,994 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |oecoeciveiieiiiiiinnnns foeeennne (11,223,981) | 67115L-Ad-3 . [16A AR ..evveeeeeiiiineiecciiiieeeeees [ T s o 25,144,000 |........... 25,178,975
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiinninnnnie Jooviineiiniiiiiiiinees foeeiiiinns 4,009,385 |............ 3,920,460 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiniriiiiiinns foeiiiiiiiies 78442G-PL-4 . J4 CLASS B ..eooeoiiiiieeieeeiiieeeeeen [ 1 e 4,009,385 |............ 3,920,460
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2018--SERIES 18-

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 ........cccceviiiiiiniiinnnins Joovinininiiiiiiiienens foeeiiiins 7,000,000 |......oeenn 7,013,440 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis T73420-AC-7 . A CLASS B oo [T e 7,000,000 |...evveennns 7,013,440
Evergreen Basket of Long Fixed Rate CBAM 2017-1 Ltd-CBAMR 2017-1A B1R2

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 16,000,000 |........... 16,033,808 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eeoeieeeiniiiiiiiinns foeiiiiiiiis T49B7L-AE-1 . [eeeeeeieiee e | T o 16,000,000 |........... 16,033,808
Evergreen Basket of Long Fixed Rate Symphony CLO 39 Ltd-SYMP 2023-39A

57620% A1 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 10,000,000 |........... 10,004,920 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 87169T-AN-0 . BR .oooiiiieiieeeiiiieieeeeiineeeeeen [T e 10,000,000 |........... 10,004,920
Evergreen Basket of Long Fixed Rate

57620%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiiiiininies fooinnnnnns 60,000,000 |............ 3,490,607 |........... (8,730,089)| 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |.ocoecuveeiriiiiiiinnns foeeeenne (12,244,344) [ 25654#-AA-0 . | Dodger Tickets LLC Senior Secured [1 .....cccoovviiiiiiniiiiinnns s 3,490,607 |............ 3,514,255

Blackstone Credit Rated Fund Trust

Evergreen Basket of Long Fixed Rate ISPV LP - Tranche A-2 Delayed Draw

57629%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininninii Joviiiiiece e feeeeiiiis 4,910,714 |............ 4,910,714 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeooeceeireiiiiiiiinns foeeiiiiis 09262X-AB-7 . Term Loan .......cceeeeeeeivieeeeneenees [ 1 oo e 4,910,714 |............ 4,910,714
Evergreen Basket of Long Fixed Rate Halseypoint Clo 6 Ltd-HLSY 2022-6A

57629%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceovvriiiiiiiinniinii Joviiiiee e feeeeiies 20,000,000 |........... 20,000,940 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiiinns foeeiiiis 40639G-AS-8 . IBR ..eeiiiiiieeee e [ T [ 20,000,000 |........... 20,000, 940
Evergreen Basket of Long Fixed Rate

57629%AV3 ... ABS Bank Loans and Corporate Bonds ..20,000,000 |...........20,015,940 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 55955K-AN-4 . ...20,000,000 ...20,015,940
Evergreen Basket of Long Fixed Rate

57629%AV3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinirinii Jooviininee e feeeeeis 15,000,000 |........... 13,389,221 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis G4000%-AB=1 . |-eerreeieeeiiiriiieeeesiireee e ssininees [ 2 i feeeeeeee 15,000,000 |........... 13,389,221
Evergreen Basket of Long Fixed Rate Sounds Point CLO IV-R LT-SERIES 13-

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinniniics fooviinnes 55,000,000 |............ 4,541,413 |........... (6,562, 188)| 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ooocceerieiiiiiiinnns foeeene (11,103,315) [ 83609Y-AC-0 . [3RA CLASS A ..eeeveeeviiiieieeciiiiees | 1 i e 4,541,413 |............ 4,541,127
Evergreen Basket of Long Fixed Rate SLM STUDENT LOAN TRUST-SERIES 2005-

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveiiiiiiiiinninii Joviiiiieee e feeeeiiiis 1,602,513 |............ 1,675,887 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeirriiiiiiiinns foeeiiiis 784426-0A-7 . |6 CLASS B ..o [ 1 e 1,602,513 |...eeveenns 1,575,887
Evergreen Basket of Long Fixed Rate OHA Credit Partners XVI-0AKC 2021-

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiiniininie Joviiiieei e feeeeiiis 5,388,000 |............ 5,395,495 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeerriiiiiiiinns foeiiiis B7115L-AJ-3 . [16A AR ...ooeiiiiiiiieiiieeeeeeeee [ 1 e 5,388,000 |[............ 5,395,495
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeveriiiiininninii Joviiiiiece e feeeeiiiis 9,466,321 |............ 9,466,321 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 300348-AA-3 . |- Senior Secured Loan ..........cceee [2 ceiiiiiiiiiiiiiieeen e 9,466,321 |......ece 9,466,321
Evergreen Basket of Long Fixed Rate BANK OF AMERICA CORP-SENIOR

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii fooviiiiiec e feeeeiies 15,878,155 |........... 13,308,121 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeerriiiiiiiinns foeiiiis 06051G-G6-8 . JUNSECURED .......eeeeeeruemeeeernninens [ 1 i [ 15,878,155 |........... 13,308, 121
Evergreen Basket of Long Fixed Rate EDENS LIMITED PARTNERSHI Senior

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiineriiii Joviiniiee e feeeeeies 15,000,000 |........... 15,180,032 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 27965#-A-2 . Note 4yr .....oooiiiiiiiiiiiiiiiiiieeens [ 2 i e 15,000,000 |........... 15,180,032
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

57629%AX9 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii fooviiiiiec e feeeeiies 10,000,000 |........... 10,000,000 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeerriiiiiiiinns foeiiiis 045258-AB-2 . JLONS ..eeveeruniiinieereiiiieeeeeeeiees [ 1 [ 10,000,000 |........... 10,000,000
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeiiiiiiiincniiics Jooviinnes 55,000,000 |........... 14,999,999 |............ 3,900,359 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ooeccierieiiiiiiinnns foeeenne (11,103,315) [ 067925-AC-1 . [2024-11A A ..o | 1 e 14,999,999 |........... 15,003,674
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57629*AY7 .......... |ABS Bank Loans and Corporate Bonds .574,885 |... ....575,120 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... 13876J-AE-2 . [1RAB ... ....574,885 .575,120
Evergreen Basket of Long Fixed Rate Lam Research Corp-SENIOR UNSECURED

57629%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiinnniiiis Jooviiiiieeieiiiieeeees feeeeiiiiiees 381,086 |......oeennnne 382,814 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiriiiiiinns foeeiiis 512807-AU-2 . |eoeereeeeeeeiiiiieeee e [ 1o e 381,086 |........ceeeee 382,814
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 33,132,124 |........... 33,132,124 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiiinns foeeiiiis 300348-AA-3 . |- Senior Secured Loan ..........coeee [2 eeiiiiiiiiiiiiiiieen e 33,132,124 |........... 33,132,124
Evergreen Basket of Long Fixed Rate

B7620%AY7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiinniinii foviiiiiei e feeeeeies 15,000,000 |........... 15,063,615 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiinns foeeiiis 05686G-AG-9 . | BCC 2025-4A C-BCC 2025-4A C ... [ 1 ceeeeiieiiiiiiiieeeeiee [ 15,000,000 |........... 15,063,615
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57629%AUS5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiinnnniics Jooviinnns 55,000,000 |........... 14,999,999 |............ 3,744,701 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeooecemriiriiiiiiiins foeeeenne (11,258,973)| 067925-AC-1 . [2024-1TA A .eoveeeeiiiiiiieeceees | T e o 14,999,999 |........... 15,003,674
Evergreen Basket of Long Fixed Rate OHA Credit Partners XVI-0AKC 2021-

57629%AUS5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooviiiiiiiiiniiiiii Joviiiiiee e feeeeeis 14,368,000 |........... 14,387,986 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiinns foeeiiis B7115L-AJ-3 . [16A AR ...oooiiiiiiiiieiiiieeeeeeee [ 1 [ 14,368,000 |........... 14,387,986
Evergreen Basket of Long Fixed Rate

57629%AUS5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininnnnii Joviiinieei e feeeeiiiis 4,632,420 |......oe.e. 4,731,301 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeirriiiiiiiiies foeeiiis 25654#-AB-8 . | Dodger Tickets LLC Senior Secured |1 .....oooviiiiiiieniiiiiiinns o 4,632,420 |............ 4,731,301
Evergreen Basket of Long Fixed Rate

57629%AUS5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniriiii foviiiinee e feeeeeies 15,000,000 |........... 13,353,912 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeirriiiiiiiiies foeeiiis 023586-D#-4 . | AMERCO Senior Note Series B ........ [2 .ooorriiiiiiiniiiiiiiinnens o 15,000,000 |........... 13,353,912
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

57629%AUS5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceeiiiiiiiiieiiiies |ooiiiniieiiiiiiiieeees foeeeiiees 10,000,000 |........... 10,000,000 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ... |ooooccoeereiiiiiiinnnes foieiiiiiiinneniies 045258-AB-2 . JLONS ...eeerriiiiinieiiiiiiiiiieeeeiiiee [ 1o [ 10,000,000 |........... 10,000,000




STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

6€°G0IS

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

Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 04-

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoiiiiiiiiiiniiiss fooinnnnnns 60,000,000 |............ 4,177,857 |........... (8,115,205) [ 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococciveiiiiiiininnnns 66704J-BD-9 . 2 CLASS B ..eoeeeieiiieieeeeiiiieeeeeens [ 1 e 4,177,857 | 4,167,312
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 05-

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniinis fooviinninniiiiiiineees feneiiiiiinns 947 421 |..oveennnns 964,896 |04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 66704J-BK-3 . |1 CLASS B ...eveveeeiiinieeeecinneeenns [ 1o el Y72 964,896
Evergreen Basket of Long Fixed Rate H.H.1. HULL NO. $856 L.L Guaranteed

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 1,575,000 |....c.oveeenn 1,542,649 (04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ooocciveiiiiiiininnnns 404250-AA-3 . Notes ......ooieciiiiiiiiiiiiiieeeens [T e 1,575,000 |.evveennnn 1,542,649
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 ...oceeeviiniiiiiviinniiiinns Joonreriiiiiiniiiiniiins o 9,466,321 |............ 9,466,321 [04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... [ceeeeeiirniirnniinnnns 300348-AA-3 . [ Senior Secured Loan ........ccoeeeeee [ 2 ciiiiiiiiiiiins e 9,466,321 [...ccvunennn 9,466,321
Evergreen Basket of Long Fixed Rate CSFV CORE I, LLC Senior Unsecured

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 35,000,000 |........... 31,533,285 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ococciveiiiiiiininnnns 127374-AA-9 . Notes ....eeevveiviiiniinniiiiiiinnee [ T o 35,000,000 31,533,285
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

57629*BA8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |........... 10,000,000 | 04/11/2023 ..... 04/09/2043 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 045258-AB-2 . JLOANS ..vvvveeiiiiriiieeniiiiieneeeennes [T [ 10,000,000 10,000,000
Evergreen Basket of Floating Interest Rate Swap - SOFR CVE United States Treasury N-UNSECURED

57620"NS6 .......... Corporate Bonds .......cceeeevvevvicns |1 i s 300,000,000 |.......... 179,842,814 |.......... 148,825,461 (08/07/2023 ..... 08/07/2043 ..... cleared .....ccovveeeiiiiiiiiiiciees o 912810-TG-3 . |-oeeeveeeeeeeeiiiee e [ 1o [ 179,842,814 135,788,116
Evergreen Basket Interest Rate Swap - SOFR CME Loan Asset Issuer LLC - Series 2029]

57620"NS6 .......... Corporate Bonds .......ceeeevvvvvcnes |1 i e [ 78,752,550 |......ec... 79,290,666 (08/07/2023 ..... 08/07/2043 ..... cleared .....ccovveeeiiiiiiiiiiciees o 53950U-AA-0 . |NG-1A Class A Asset Backed Notes .. [1 ....ccoovviiiiiiniiiiiiinns [ 78,752,550 79,290,666
Evergreen Basket Interest Rate Swap - SOFR CME Loan Asset Issuer LLC - Series 2022

57620"NS6 .......... Corporate Bonds .......ceeevvvvvicnes |1 i | [ 42,904,636 |........... 43,831,111 (08/07/2023 ..... 08/07/2043 ..... cleared .....ccoveeiiiiiiiiiinciees e 53946H-AA-6 . |NG-2 Class A Asset Backed Notes ... [1 ...cccoooiiiiiiniiiiiiiinns foninins 42,904,636 43,831,111
Evergreen Basket Interest Rate Swap - SOFR CME

57620"NT4 .......... Corporate Bonds .......cceeevvvvvicne |1 i s 615,000,000 |.......... 281,421,247 |.......... 229,493,446 (08/07/2023 ..... 08/07/2042 ..... cleared .....ccoveeiiiiiiiiiiiciees o 912810-RU-4 . | US TREASURY N/B-UNSECURED .......... |1 cccoeriiiiiiiiiiiiiiiiiinn feeeeens 281,421,247 206,781,907
Evergreen Basket Interest Rate Swap - SOFR CVE United States Treasury N-UNSECURED

57620"NT4 ... Corporate Bonds ... ...359,780,882 |..........271,648,152 [08/07/2023 ..... 08/07/2042 ..... cleared 912810-TG-3 . |.. 359,780,882 271,648,152
Evergreen Basket Interest Rate Swap - Loan Asse

57620"NT4 .......... Corporate Bonds .......ceeeevvvvicees |1 i e [ 42,904,636 |........... 43,831,111 (08/07/2023 ..... 08/07/2042 ..... cleared .....ccovveeeiiiiiiiiiiciees o 53946H-AA-6 . |NG-2 Class A Asset Backed Notes ... [1 ...ccooooviiiiiiniiiiiiiinns o 42,904,636 43,831,111
Evergreen Basket of Long Fixed Rate

57629%AC5 ... ABS Bank Loans and Corporate Bonds |1 .. ...1,938,970 |......... (57,886,918) [ 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR 83149F-AD-6 . | SLMA 2006 6 NT CL B ... ....1,938,970 .... 1,868,022
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 25,000,000 |........... 24,805,323 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ooocciveiiiiiiininnnns 316502-AE-3 . | Fidus Re Ltd-UNSECURED .............. [1 cocoiiiiiiiiiiiiiiiinns o 25,000,000 24,805,323
Evergreen Basket of Long Fixed Rate Babson CLO Ltd 2015-1-SERIES 2015

57629%AC5 ... ABS Bank Loans and Corporate Bonds |1 .. 1,220,000 |............ 1,220,242 (05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR 056162-AU-4 . |IA CLASS IR .... ....1,220,000 ... 1,220,242
Evergreen Basket of Long Fixed Rate Landmark Equity Partners

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins foovinnnniciiiiiineeees feneiiinns 56,775,653 |........... 56,775,653 | 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns S15138-AA-9 . oo [T [ 56,775,653 56,775,653
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 63,183,938 |........... 63,183,938 | 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... |.occcoiveiiiiiininnnns 300348-AA-3 . |- Senior Secured Loan .........cccoeee [2 eiiiiiiiiiiiiinie [ 63,183,938 63,183,938
Evergreen Basket of Long Fixed Rate Atlantic Union Bankshare-

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 25,000,000 |........... 22,512,500 | 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 04911A-AA-5 . |SUBORDINATED ......ccvvvvrneeiiiiiinnes [2 i fos 25,000,000 22,512,500
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2023-

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoeeiiiiiiniieiiins fooniininniiiiiiiieeeens feneiiinns 25,000,000 |........... 25,000,225 | 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... |.occcoiveiiiiiininnnns 06763K-AE-9 . |IA A2 .evvveeeeiiiiiiiceeciiiieeeeee [ 1 e 25,000,000 25,000,225
Evergreen Basket of Long Fixed Rate Carlyle Direct Lending C-CDLC 2024-

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 25,000,000 |........... 25,000,450 | 05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 14290C-AA-1 . [TA AT Lo [ T o 25,000,000 25,000,450
Evergreen Basket of Long Fixed Rate Halseypoint Clo 6 Ltd-HLSY 2022-6A

57629%AC5 ... ABS Bank Loans and Corporate Bonds |1 .. ..25,000,000 |........... 24,929,675 [05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR 406396-A0-2 . |AR ... ...25,000,000 ... 24,929,675
Evergreen Basket of Long Fixed Rate

57629%AC5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 23,200,000 |........... 23,258,905 |05/30/2023 ..... 11/29/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns B7113G-AS-6 . [BA AR ..eevveeiirieieeeiiiiieeeeeeiiens [T e 23,200,000 23,258,905
Evergreen Basket of Long Fixed Rate

57629*AE1 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..12,000,000 |...........(8,617,294) [ 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR 316502-AE-3 . | Fidus Re Ltd-UNSECURED . ...12,000,000 ... 11,906,555
Evergreen Basket of Long Fixed Rate Higher Education Funding

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniininnin Jooviinnininiiiiiinnens foeeiiiinns 1,493,362 |............ 1,997,520 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 429827-AR-9 . J2004-1 CLASS B ...ooovvvvveeeneiinens [ 1 e 1,493,362 |............ 1,997,520
Evergreen Basket of Long Fixed Rate JPMorgan Chase & Co-SENIOR

57629*AE1 .......... |ABS Bank Loans and Corporate Bonds |1 .. ...3,251,957 |............ 3,199,822 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR 46647P-AR-7 . |UNSECURED .... .... 3,251,957 ... 3,199,822
Evergreen Basket of Long Fixed Rate OHA Loan Funding

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooeviiiiiiniieiiins foovinnieniciiiiiieenens foeiiiinns 24,600,000 |........... 24,621,156 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ocociiveiiiiiiininnnns 67104L-AM-9 . J2013-2A BR2 ....oevveeeeeiiiiiiieeeiin [ 1 e 24,600,000 24,621,156
Evergreen Basket of Long Fixed Rate Generate CLO 19 Ltd-GNRT 2025-19A B

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 24,500,000 |........... 24,512,936 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ococoiveiiiiiiininnnns 371800-AC-2 . |-eeeerreeeeeeeeiiieeeeeeiiieeeeeeeeee [ 1o [ 24,500,000 24,512,936
Evergreen Basket of Long Fixed Rate Barings Clo Ltd 2022-1V-BABSN 2022-

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniiiiiins foovinnnnniiiiiiiinenees feneiiinns 24,000,000 |........... 24,029,784 |06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ococoiveiiiiiiininnnns 06763H-AS-5 . J4A CR ..oovrriiriieiieeiiiieceeeiees [T e 24,000,000 24,029,784
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57620%AET .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoviiiiiiniiiiiins fooviininniciiiiiineeens foneiiinns 24,000,000 |........... 24,001,200 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ococciviiiiiiiininnnns 067925-AG-2 . [2024-11A C ..oovvniviienniiiiiieeneens [T e 24,000,000 24,001,200
Evergreen Basket of Long Fixed Rate WACHOVIA STUDENT LOAN TR-WSLT 2005-

57629*ADS .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiiiiinniiiiiss |oviinnns 100,000,000 |............ 3,670,955 |......... (17,007,267)[ 06/27/2023 ..... 12/27/2042 ... Interest Rate Swap - OTC SOFR ... |...ccooorrriiiiiiunnnnns 9977TH-AG-3 . 1B oo [T foeen, 3,670,985 |............ 3,516,582
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Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 85,000,000 |........... 85,073,610 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 06764A-AC-4 . JAA A v [T [ 85,000,000 [........... 85,073,610
Evergreen Basket of Long Fixed Rate SLC STUDENT LOAN TRUST 2-SERIES 07-

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiinniinis fooviinninniiiiiiineees feneiiiiiinns 630,623 |......ccennnen 602,986 | 06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 784424-AE-3 . |1 CLASS B ..evveeeiiiiiiiieeciiiiieens | U F 630,623 |.....ooeeennnne 602,986
Evergreen Basket of Long Fixed Rate

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiniinnnnin Joovinniiiiiiiiiiienens foeeiiiinns 4,514,552 |............ 4,302,746 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 62983P-AB-1 . | Nakilat Inc-SECURED 144A ............ [1 cociiiiiiiiiiiin e 4,514,852 |.....oeee.nn 4,302,746
Evergreen Basket of Long Fixed Rate Allegro Clo XIX Ltd-ALLEG 2025-1A B

57629%AD3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccovviiiiiiniieiiins fooviinnnniiiiiiinnnens foeeiiinns 15,000,000 |........... 15,058,425 (06/27/2023 ..... 12/27/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 01749X-AC-5 . |-eeerreeiee e L U R 15,000,000 |........... 15,058,425
Evergreen Basket of Long Fixed Rate

57629*AF8 .......... |ABS Bank Loans and Corporate Bonds |1 .. ..32,000,000 |........... 11,629,148 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... 316502-AE-3 . | Fidus Re Ltd-UNSECURED . 1. ...32,000,000 ...31,750,813
Evergreen Basket of Long Fixed Rate NELNET STUDENT LOAN TRUS

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 2,051,630 |............ 2,135,135 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.eeoeieeeiniiiiiiiinns foeiiiiiiiis 64033T-AB-9 . [2015-3A CLASS B .....evvvvveeiinieenns [T e 2,061,630 |............ 2,135,135
Evergreen Basket of Long Fixed Rate ASSURANT CLO | LTD-MORGN 2017-1A CR

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiniiinnnin Joovininiieiiiiiiienees foeeiiiinns 3,200,000 |............ 3,194,454 1 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |ooooeceeeiniriiiiiinns foeiiiiiiiis 33836J-AG-4 . oo T [ 3,200,000 [............ 3,194,454
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 22,000,000 |........... 22,031,438 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 06763R-AC-8 . |TA C .oevveeeeeeeiiiiinceeiieeeeeeeee [T e 22,000,000 |........... 22,031,438
Evergreen Basket of Long Fixed Rate Barings Middle Market Lo-BMMLP

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins foovninniiiiiiiieeeens feneiinns 22,000,000 |........... 22,004,444 106/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 06764E-AG-7 . [2024-1A C ..oovvriiniiiiieiiiiiiieeee L U R 22,000,000 |........... 22,004,444
Evergreen Basket of Long Fixed Rate CIFC Funding 2019-VI Ltd-CIFC 2019-

57620%AF8 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 22,000,000 |........... 22,014,498 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 12555X-AN-1 . [BA ATR e [ T o 22,000,000 |........... 22,014,498
Evergreen Basket of Long Fixed Rate

57620%AH4 ... ABS Bank Loans and Corporate Bonds |1 .. 6,000,000 |......... (14,168,388) [ 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... 316502-AE-3 . | Fidus Re Ltd-UNSECURED . 1. ....6,000,000 .... 5,953,277
Evergreen Basket of Long Fixed Rate TICP CLO VI 2016-2 Ltd-T

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 1,600,000 |............ 1,600,000 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis 87246M-AN-2 . JCR2 ...evveiiiiiiiiiee s T [ 1,600,000 |............ 1,600,000
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC

57629%AH4 ... ABS Bank Loans and Corporate Bonds |1 .. ..36,813,471 |........... 36,813,471 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... 300346-AA-3 . |- Senior Secured Loan ... .2 ...36,813,471 ...36,813,471
Evergreen Basket of Long Fixed Rate

57620%AHA .......... ABS Bank Loans and Corporate Bonds |1 .......cccccooviiiiiiiiiiiiins foovininniiiiiiiieeeens feneiiinns 19,980,000 |........... 20,145,580 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 04365X-AB-4 . | Ascot Group Ltd-SENIOR UNSECURED . [2 .......ccccevveveeviiinnnnnnn foeennnnnns 19,980,000 |........... 20,145,580
Evergreen Basket of Long Fixed Rate Tongyang Life Insurance -

57620%AH4 ... ABS Bank Loans and Corporate Bonds |1 .. ..19,922,990 |...........20,581,025 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.ooeccveeiiriiiiiinnns foneiiiiiii | e ISUBORDINATED ... 2. .. 19,922,990 ...20,581,025
Evergreen Basket of Long Fixed Rate Magnetite XXVI

57620%AH4 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooiiiiiiininiiiins foovinnnniiiiiiiineeees foneiiinns 19,825,000 |........... 19,830,690 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.ooocceeeiriiiiiiiinns foeiiiiiiiis 55954Y-AY=1 . PBR2 ....eveiiiiiiiiiiie e L U R 19,825,000 |........... 19,830,690
Evergreen Basket of Long Fixed Rate Nelnet Student Loan Trus-SERIES 19-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 ........cccccooviiicninnnnnnns |oeninns 100,000,000 |........... 12,050,000 |........... (8,118,679)| 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ooociieeiiiiiiiinnnns foeeenns (20,121,665) [ 64031D-AB-6 . [3A CLASS B ....eevvveeeeiiiiiiiiiiiiis | 1 | 12,060,000 |........... 12,002,986
Evergreen Basket of Long Fixed Rate Navient Student Loan Tru-SERIES 15-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiiiiiininnin fooninnniiiiiiiiiienens foeeiiiins 1,903,187 |.oocvvneens 1,806,857 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.ooocceeeiriiiiiiiinns foeiiiiiiiis 63930F-AC-4 . |1 CLASS B ..evvveeeeiniiieeeeciiineeeens [ 1o e 1,903,187 |ocevveennnn 1,806,857
Evergreen Basket of Long Fixed Rate Rockford Tower CLO 2017--SERIES 17-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiiiinnnnin Joovinnniieiiiiiiienens foeeiiiinns 4,212,936 |...ceoveeenn 4,214,234 106/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.ooocoeeeiiiiiiiiiinns foeiiiiiiiis TT341D-AE-7 . [BA CLASS B .oooeevieeiiciiiieeeeeens [T e 4,212,936 |............ 4,214,234
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccccoeeiiiiiiniinnnnin Jooniineiiiniiiiiienens foeeiiiinns 4,130,513 |............ 4,182,805 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.ooocceeeiriiiiiiiinns foeiiiiiiiis 032095-AH-4 . | Amphenol Corp-SENIOR UNSECURED ... [1 ..ccvverriiiiiiiiiiiiiiiiins o 4,130,513 |......... 4,182,805

Blackstone Credit Rated Fund Trust

Evergreen Basket of Long Fixed Rate ISPV LP - Tranche A-2 Delayed Draw

57629%AG6 .......... [ABS Bank Loans and Corporate Bonds |1 .. .. 24,553,571 |........... 24,553,571 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... 09262X-AB-7 . |Term Loan ... 1 ... 24,553,571 ... 24,553,571
Evergreen Basket of Long Fixed Rate Trimaran CAVU 2022-2 Ltd-CAVU 2022-

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 19,645,105 |........... 19,933,157 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 89625B-A0-6 . 2A BR ...oiiiiiiiiiiee s [T [ 19,645,105 |........... 19,933, 157
Evergreen Basket of Long Fixed Rate Barings Private Credit C-BPCC 2023-

57629%AG6 .......... [ABS Bank Loans and Corporate Bonds |1 .. ..19,500,000 |... ..19,506,825 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... 067930-A0-0 . |1A AR ...19,500,000 ... 19,506,825
Evergreen Basket of Long Fixed Rate

57629%AG6 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiinniiiiis Joviiiiiee e feeeeeiis 15,000,000 |........... 15,067,773 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 838518-K#-4 . | SJI LLC SJI LLC .eevveeeeeiiiiiiiiens [ 2 i [ 15,000,000 |........... 15,067,773
Evergreen Basket of Long Fixed Rate NORTHSTAR EDUCATION FINA-SERIES 07-

57629%AJ0 ... ABS Bank Loans and Corporate Bonds |1 .. ..18,549,917 |............ 8,651,961 [06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... 66704J-CB-2 . |1 CLASS B .... 1. ... 18,549,917 ...18,712,793
Evergreen Basket of Long Fixed Rate

57629*AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeeiiiiiiininniniis Joviiiiieeiieiieeees feeeeiiiis 5,600,000 |............ 5,433,335 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 64034N-AB-1 . |NSLT 2019-2A B ....eveeeieiiiiiieees [ 1 o e 5,600,000 |.....oeennnn 5,433,335
Evergreen Basket of Long Fixed Rate NAVIENT STUDENT LOAN TRU-SERIES 17-

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceeeviriiiiiininnnnii Joviiinieei e feeeeiiiis 3,100,000 |............ 3,066,929 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeirriiiiiiiiies foeeiiis 63940A-AD-0 . J4A CLASS B ..ooeiiiiiiiiiiiieeeeees [T e 3,100,000 |-..eevvennns 3,066,929
Evergreen Basket of Long Fixed Rate Clover CLO 2021-1 LLC-CLVR 2021-1A

57629%AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniriiii foviiiinee e feeeeeies 10,000,000 |............ 9,992,100 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeirriiiiiiiiies foeeiiis 18914K-AA-0 . [AR .ooeeeeiiiiiee e | T o 10,000,000 |............ 9,992,100
Evergreen Basket of Long Fixed Rate Canyon Capital CLO Ltd-CANYC 2012-

57629*AJ0 .......... ABS Bank Loans and Corporate Bonds |1 .......cccceeeriiiiiinieeiiis |ooiiiiiiieesiiiiiiieees foeeeeiiies 1,437,213 |............ 1,437,801 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |ooocccoerreiiiiiinnnes foeeiiiiiiiiineiiees 13876J-AE-2 . |TRAB ...oceeeieiiiiiiieee i 1o |, 1,437,213 |............ 1,437,801




STATEMENT AS OF JUNE 30, 2026 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

L¥'GOIS

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
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
Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

Evergreen Basket of Long Fixed Rate
ABS Bank Loans and Corporate Bonds |1 .......ccccceviiiiiiininnnnin Jooviiiniieiiiiiiienens foeeiiiinns 5,700,000 |............ 5,710,517 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.oooeceeeiriiiiiiiinns foeiiiiiiiis T7342-AC-4 . | Rockford Tower CLO 2018-2 Ltd ..... T [ 5,700,000 |....evvennns 5,710,517
Evergreen Basket of Long Fixed Rate EVERLAKE PRIVATE FUND BORROWER, LLC
ABS Bank Loans and Corporate Bonds |1 ...cceeeveiniiiiinviiiiiiiinns Joonneriiiiiiiiciiiniiins Joeeeeinens 5,259,067 |......uenn 5,259,067 [06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap = OTC SOFR ..... [oeveeeiireiiinniiininne oo 300348-AA-3 . |- Senior Secured Loan ................ 2 e e 5,259,067 [.oveevunennn 5,259,067
Evergreen Basket of Long Fixed Rate Woodmont 2022-9 Trust-WDMNT 2022-9A
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 10,000,000 |........... 10,015,520 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 97988R-BJ-0 . DR ..o 2 e [ 10,000,000 10,015,520
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
ABS Bank Loans and Corporate Bonds |1 .......ccccceoiiiiininnniniss fooininnnns 50,000,000 |........... 50,250,000 |........... 40,232,685 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ooocireiiiriiiiiinnnns foeeenns (10,060,832) [ 06764A-AC-4 . J4A A ..oeveeeiiiiiiiiiee i L U R 50,250,000 50,293,517
Evergreen Basket of Long Fixed Rate Barings Middle Market CL-BMM 2021-
ABS Bank Loans and Corporate Bonds |1 .......cccccoeviiiiininiiiiss fooinnnnnns 50,000,000 |........... 24,500,000 |........... 14,446,298 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |.ococoreeiiiiiiiiiinnns foenenne (10,060,832) [ 06760W-AG-1 . [IA B ocevvreeeeiiiiiiieee e L U R 24,500,000 24,507,130
Evergreen Basket of Long Fixed Rate Clover CLO 2021-1 LLC-CLVR 2021-1A
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiniiins foovinnnniiiiiiiieneens feeeiiinns 10,000,000 |............ 9,992,100 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeceeeiniiiiiiiinns foniiiiiiiis 18914K-AA-0 . [AR .eeeeiiiiiiiiiie e L U R 10,000,000 |............ 9,992,100
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-
ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiinniiiiins foovininnniiiiiiieeens foneiiinns 18,000,000 |........... 18,015,588 |06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ... |.eooeoeeeiriiiiiiinnns foeiiiiiiiis 06764A-AC-4 . JAA A oo L U R 18,000,000 18,015,588
Evergreen Basket of Long Fixed Rate Avolon Aerospace Leasing Secured
ABS Bank Loans and Corporate Bonds |1 .......cccccoiiiiiiinniniiins fooinnnnnns 50,000,000 |............ 5,614,931 |........... (4,563,175) [ 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |.oocccreiiiiiiiiiinnnns foenenne (10,060,832) [ 05389L-AB-9 . [Note B7 ..........covvcuviriiiiiiuninnnens T [ 5,614,931 |............ 5,497,657

Blackstone Credit Rated Fund Trust
Evergreen Basket of Long Fixed Rate ISPV LP - Tranche A-2 Delayed Draw
ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiineriiii Joviiniiee e feeeeeies 14,732,143 |........... 14,732,143 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |oeoeecemereiriiiiiinns foeeiiiis 09262X-AB-7 . [Term Loan ........ccceeeeeeriuneeeeaennne T e [ 14,732,143 14,732,143
Evergreen Basket of Long Fixed Rate Ares Loan Funding VI Ltd-ARES 2024-
ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiii fooviiiinec e feeeeeis 17,050,000 |........... 17,050,000 | 06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... |oeoeeceeereiiiiiiiinns foeeiiiis 04020T-AA-2 . JALFBA A1 ..oooiiiiiiiiiiiiiieeeeee T e [ 17,050,000 17,050,000
Evergreen Basket of Long Fixed Rate GAST MIDCO LTD Senior Secured Notes
ABS Bank Loans and Corporate Bonds |1 .. ..15,000,000 |........... 14,994,078 (06/28/2023 ..... 12/28/2042 ..... Interest Rate Swap - OTC SOFR ..... G3908*-AE-0 . |.. 2. ...15,000,000 ... 14,994,078
Long Fixed Rate ABS Bank Loan or NRM Cabin Intermediate
Corporate Bond ........ccceeveeiiunnnns T e [ 12,741,799 |........... 13,400,928 |........... 12,911,262 (02/12/2024 ..... 07/31/2033 ..... CUPTENCY SWAP ..evvveeeeeeiiiiieeeieis [eeeeeeiiinees 728,346 |....ooeevnneee 372,821 | 630020-AA-2 . [Secured Note T e [ 12,672,582 12,538,441
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .. ... 270,000,000 |... ..40,160,000 |............ 3,656,070 [02/05/2024 ..... 02/05/2054 ..... cleared (36,528,910) | 75000L-AL-0 . [Rad CLO 16 Ltd-RAD 2022-16A AR .. |1 . ...40, 160,000 ...40,184,980
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Atlas Secured Advance Funding, L.P.
ABS Bank Loans and Corporate Bonds |1 .......cccoeviiiiiiiiniiiiii foviiiiiei e feeeeeies 15,000,000 |........... 14,965,500 (02/05/2024 ..... 02/05/2054 ..... cleared ....ooueeiiiiiiiiiicins e [ 049400-AB-0 . |-oevvvveiieiiiiiiiie e T e [ 15,000,000 14,965,500
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MASSMUTUAL HOLDING LLC PROMISSORY
ABS Bank Loans and Corporate Bonds |1 ......cccoeeiiiiiiiiiiiiiiies fooiinieeeeiiieeeeee foeeeees 307,328,313 |.......... 309,253,186 |02/05/2024 ..... 02/05/2054 ..... cleared ....ocevviiiiiiiiieceiens e [ 576328-BE-3 . INOTE .....oooeiiiiiiiiiiee e 2 e [ 307,328,313 309,253,186
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 ........ccceeeeriiiiinnnennn foevenee 270,000,000 |........... 73,000,000 |........... 36,964,341 | 02/05/2024 ..... 02/05/2054 ..... cleared ....ooceeeieeiiiiiiiieee s e [ (36,220,349) [ 482566-AA-2 . | KKR CLO 56 Ltd-KKR 2024-56A A1 ... [1 .ccoeeriiiiiiiiiiiiiiiees [ 73,000,000 73,184,690
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Pioneers Gate 2024-6 BIZ Issuance
ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii fooviiiiiec e feeeeiies 52,500,000 |........... 52,998,750 | 02/05/2024 ..... 02/05/2054 ..... cleared ....occeeviiiiiiiiiecies e [ 72403*-CT-7 . [Confirmation .........cccoeeiriiiunnnnns T e [ 52,500,000 52,998,750
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Palmer Square CLO 2022-5-PLMRS
ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiineriiii Joviiniiee e feeeeeies 51,100,000 51,235,160 | 02/05/2024 ..... 02/05/2054 ..... cleared ....oocueeiieiiiieeee s e B9702M-AL-1 . [2022-5A ATR ....eeeeeieeiiiiiieeeeee [ 1 [ 51,100,000 51,235,160
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Loan Partners CL-BABSN LP-
ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiinniiiii fooviiiiiec e feeeeiies 20,000,000 20,023,980 | 02/05/2024 ..... 02/05/2054 ..... cleared ....oocueeeieiiiiiee s e 06764A-AE-0 . JAA B ..eeeeeieeiiiiiee e [T e 20,000,000 20,023,980
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Ares Loan Funding VII1 L-ARES 2024-
ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiineiinie Jooviininec e feeeeeiis 20,000,000 20,036,580 [02/05/2024 ..... 02/05/2054 ..... cleared ....ooceeeiieiiiieee s e 04021M-AE-8 . JALF8 B ....eeeeeeiiiieeeeciiieeeeees [ 1 e 20,000,000 20,036,580
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
ABS Bank Loans and Corporate Bonds |1 .. ..20,000,000 |...........18,763,000 |02/05/2024 ..... 02/05/2054 ..... cleared 05465C-AB-6 . | Axos Financial Inc-SUBORDINATED .. ...20,000,000 ...18,763,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Bain Capital Credit CLO -BCC 2018-
ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiniriiii Jooviiniiie e feeeeeis 18,501,086 18,499,014 (02/05/2024 ..... 02/05/2054 ..... cleared ....oocueeiieiiiieeee s e 05682V-AN-5 . [2A AR ... [T [ 18,501,086 18,499,014
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Senior Secured Green Notes due 2030
ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 15,000,000 14,546,195 (02/05/2024 ..... 02/05/2054 ..... cleared ....oocueeiieiiiieeee s e TATEI*=AB-2 . |eeeiiiiieiiiiiiieeeeecieeeeeeeineeees [ 1 [ 15,000,000 14,546,195
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ASP WHCO Funding 3k, L.P. Class A
ABS Bank Loans and Corporate Bonds |1 .......ccceoeviiiiiiiiinniinii foviiiiiei e feeeeeies 10,000,000 10,000,000 | 02/05/2024 ..... 02/05/2054 ..... cleared ....oocueeiieiiiieee s e 045258-AB-2 . JLOGNS ..eeveerueiiirreeeeiiiiieeeeeeeees [ 1 [ 10,000,000 10,000,000
Long Fixed Rate ABS Bank Loan or NSG UK Enterprises Limit Senior
Corporate Bond ........cceeeeeeiunnnns 2 e |, 23,479,400 ... 21,752,080 23,598,338 | 04/17/2024 ..... 04/17/2031 ..... CUPTeNCY SWap ....eeeeereecueereereais feeeeeniinns (1,304, 170) G6369#-AB-7 . |Note Series B ........coccueerrrriiiins [ 2 eieiiiiiiiieen [ 23,056,250 24,832,552
Long Fixed Rate ABS Bank Loan or UMICORE SA Senior Sustainability-
Corporate Bond ........cceeeveeiiunnnns 2 e | 19,183,170 [l 18,158,430 19,161,723 |07/18/2024 ..... 07/18/2031 ..... CUPTeNCY SWap ....eeeeereecueereereais feeeeeniinns (1,062,000) B95508-AP-6 . |linked Notes ..........cccoomeeirriiiin [ 2 eeiiiiiiiiiiiiiieee e 19,220,430 20,124,492
Long Fixed Rate ABS Bank Loan or
Corporate Bond ........ccceeveeiiunnnns 2 e |2, 10,870,000 (.. 10,304,000 11,049,667 |04/30/2024 ..... 04/30/2034 ..... CUPTENCY SWaP ...eeeeerrecierreeeeeies [eeeiiinenas (551,000) 40637C-E*-7 . |Halma plc Senior Note Series B ... [2 ....ooooiiiiiiiiiiiiiiiinnnns foeeiiiie 10,855,000 11,484,326
Long Fixed Rate ABS Bank Loan or
Corporate Bond ........cceeeeveeiunnnns 2 e [0000222230,100,000 (... 28,277,200 31,213,722 | 05/07/2024 ..... 05/07/2034 ..... CUPTency SWap .....eeeeeeecuemeeeeenis feeeereiinns (1,878,800) T3420#-AE-1 . | CRIF SpA Senior Unsecured Notes ... [2 .......occcooieeiiiiiiinnnnns foeiiiiie 30, 156,000 32,846,228
Long Fixed Rate ABS Bank Loan or
Corporate Bond ........ccoeeeeeeunenns 2 i e, 53,350,000 .. 49,720,000 56,367,519 | 07/16/2024 ..... 07/16/2034 ..... CUIrency SWap .......oooocccceeeeeeiais foaeeiaunnns (3,755,000) F5662#-AC-2 . | LAURENT-PERRIER SA EURO NOTE ...... |2 .eooeeiiiiiininneiiiiiinnees foeeenne 53,475,000 58,999, 194
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Long Fixed Rate ABS Bank Loan or Acciona Financiacion Fil Green Gtd

57629*PC9 .......... Corporate Bond ........cceevvieinnnes U R 51,360,000 |........... 48,235,200 |........... 52,614,275 | 05/08/2024 ..... 05/08/2031 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (3,460,800)|........... (2,875,034) [E1000#-AE-9 . [Senior Secured Note Series E ....... |2 .coiviiieiiiiiiiiinnnninins Joeeeiinnns 51,696,000 |........... 55,489,309
Long Fixed Rate ABS Bank Loan or

57620%PD7 .......... Corporate Bond ........cceevvieinnnns U R 75,820,800 |........... 71,068,280 |........... 77,737,486 [05/13/2024 ..... 05/14/2034 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (4,583,040)........... (3,587,757) | F9863#-AA-5 . | XPFIBRE GROUPE EURO SER A3 SRINT . |2 ..oooiiiiiiiiiiiiiiiiiieeeins oo 75,651,320 |........... 81,325,243
Long Fixed Rate ABS Bank Loan or Holman Leasing Ltd Senior

57629*PE5 .......... Corporate Bond ........cceevvreinnnns U R 65,156,000 |........... 62,504,000 |........... 66,034,660 (05/23/2024 ..... 05/15/2029 ..... CUrrency SWap ......oeeeeecuveeeeeinins foeeeiiinnns (3,764,800)|........... (3,471,076) | G4640#-AA-5 . |Guaranteed Notes ..........cccccvveiin [2 coviiiiiiiiiiiiiiiin o 66,268,800 |........... 69,505,736
Long Fixed Rate ABS Bank Loan or

57620%PF2 .......... Corporate Bond ........cceeevvviinnnnns U R 24,345,930 |........... 22,918,742 |.....eeen 24,517,635 | 06/11/2024 ..... 06/11/2029 ..... CUrrency SWap ......oeeevecuveeeeeinins foeeeiiinnns (1,231,320)|........... (1,317,226) [K7802#-BH-1 . | Royal Greenland A/S Senior Note ... |2 .....cccvviiiiiiiiiinnnninins |oeeeiinns 24,150,062 |........... 25,834,861
Long Fixed Rate ABS Bank Loan or HGIT PROPERTIES LP Guaranteed

57629*PGO .......... Corporate Bond ........ccecevvreiunnnes U R 19,512,000 |........... 18,547,200 |........... 20,067,557 (07/02/2024 ..... 07/02/2029 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,045,800)|........... (1,072,351) [ 40495%-AB-4 . [Senior Notes .........cccccvvvvcunennes |2 ciiiiiiiiiiiiiiiiiiiieeecees | 19,593,000 |........... 21,139,908
Long Fixed Rate ABS Bank Loan or MULLEN GROUP LTD Senior Secured

57620*PHB .......... Corporate Bond ........cceevvieinnnns U R 29,239,766 |........... 30,129,085 |........... 29,210,540 |07/10/2024 ..... 07/10/2034 ..... CUrrency SWap ......eeeeeveivveeeeenines forveniiinnns 1,067,766 |.......c..ec... 455,744 [C58648-AN-9 . [Notes .........cccceriiiiiiiiiiiiiiiiinns |2 i [ 29,061,319 |........... 28,754,79%
Long Fixed Rate ABS Bank Loan or RIVERSIDE GROUP LTD Senior Secured

57620*PJ4 .......... Corporate Bond ........cceevvreinnnns T [ 95,250,000 |........... 90,637,500 |........... 95,463,607 |07/02/2024 ..... 07/02/2027 ..... CUrrency SWap ......eeeeeecuveeeeennins feeeeiiinnns (4,155,000)........... (4,162,847) [ G7590#-AH-3 . INotes ........cccevvrriiiveeinenininennns | 1 s 94,792,500 |...ooveennn 99,626,454
Long Fixed Rate ABS Bank Loan or WERELDHAVE NV Senior Unsecured

57620%PL9 .......... Corporate Bond ........cceevvreinnnns U R 27,275,000 |........... 25,945,000 |........... 27,612,491 | 08/28/2024 ..... 08/28/2029 ..... CUrrency SWap ......oeeevecuveeeeeinins foeeeiiinnns (1,277,500) ........... (1,547,731) [N7334#-BA-0 . [Notes .......ccceevrrriiirvnnineiiiiinnnnns |2 i | 27,222,500 |....oeeeenn 29,160,222
Long Fixed Rate ABS Bank Loan or WERELDHAVE NV Senior Unsecured

57620%PK1 .......... Corporate Bond ........cceeevveeinnnnns U R 16,365,000 |........... 15,598,500 |........... 16,411,657 |08/28/2024 ..... 08/28/2027 ..... CUrrency SWap .....eeeeevcveeeeeeiiins foeviiinnnnnns (766,500) [+.evvvernnnes (850,432) [ N7334#-AZ-6 . [Notes .........ccovuvvirriiiinnnnnnrniiiis [2 i [ 16,365,000 |........... 17,262,089
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 ........cccccooviiicninnnnnnns |oeninns 300,000,000 |........... 60,000,000 |........... 46,009,787 (12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiviiiiiiiiiiiniiees o [ (14,014,213) | 067924-AC-4 . [2024-3A A ..evvvvveeeininiineeicneeens | T o 60,000,000 |........... 60,024,000
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 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 17,841,774 |........... 17,841,774 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 092598-AA-5 . |- Credit Facility Revolver .......... [2 cocoooriiiiiiinniiiiiiinnnns o 17,841,774 |........... 17,841,774
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2025-11-BABSN 2025-

57620%PM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 30,000,000 |........... 30,180,210 (12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 06764L-AC-0 . J2A B ooevveeieeiiiiiiieeeeiieeeeeee [T e 30,000,000 |........... 30,180,210
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 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 30,000,000 |........... 30,019,230 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 067924-AG-5 . [2024-3A C ....ooovvvrreeniiiiiiinneene [ 1 e 30,000,000 |........... 30,019,230
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2025-1-BABSN 2025-

57620%PM7 ... ABS Bank Loans and Corporate Bonds |1 .. ..20,000,000 |...........20,018,880 [12/26/2024 ..... 12/26/2054 ..... cleared 067927-AE-3 . |1A C .. . ...20,000,000 ...20,018,880
Evergreen Basket of Long Fixed Rate Interest Rate Swap - Carlyle

57620%PM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 30,000,000 |........... 30,036,000 (12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 142914-AC-4 . (A2 wevveieiiiiiiiieeeiiiieeeceeeee [ T o 30,000,000 |........... 30,036,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Empower CLO 2024-2 Ltd-EMPWR 2024-

57620%PM7 ... ABS Bank Loans and Corporate Bonds |1 .. ..30,000,000 |...........30,019,560 |12/26/2024 ..... 12/26/2054 ..... cleared 20244P-AA-T . J2A A1 ... ...30,000,000 ...30,019,560
Evergreen Basket of Long Fixed Rate Interest Rate Swap

57620%PM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiniiiiiins foovininniciiiiiieenens foniiinns 30,000,000 |........... 30,600,000 |12/26/2024 ..... 12/26/2054 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 316502-AC-7 . |Fidus Re Ltd-UNSECURED .............. [1 cocoiiiiiiiiiiiiiiiinns e 30,000,000 |[........... 30,600,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Harvest US CLO 2026-1 Lt-HARUS

57620%PM7 ... ABS Bank Loans and Corporate Bonds |1 .. ..30,000,000 |...........30,032,640 (12/26/2024 ..... 12/26/2054 ..... cleared 417938-AA-5 . [2026-1A A1 .. ...30,000,000 ...30,032,640
Evergreen Basket of Long Fixed Rate Interest Ra HARDWOOD FUND

57620%PM7 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 25,000,000 |........... 24,873,183 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 41242%-CP-5 . Notes ....oeevviiuiiiineiiiiniiiieneiiins [ 1 e 25,000,000 [........... 24,873,183
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 ........cccccoeviiiiinnninenins |oevinns 300,000,000 |........... 80,000,000 |........... 65,662,085 [12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveiviiiiiiiiiiiniiees o [ (14,337,915) | 04020R-AA-6 . [2024-1A A .ooevvvveeneiiniiiinccies [ T o 80,000,000 |........... 80,000,000
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 .......ccccoviiiiiiiiiieiiins foovininniciiiiiieeeen foniiiinns 20,000,000 |........... 20,015,980 (12/26/2024 ..... 12/26/2054 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 067924-AE-0 . [2024-3A B .......ccvvriiiiiiiiiieneeen [T [ 20,000,000 |........... 20,015,980
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Atlas Secured Advance Funding, L.P.

57620%PN5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccoviiiiiiniininins |ooviiiniininiiiiiennns foeennne 210,000,000 |......... 209,517,000 | 12/26/2024 ..... 12/26/2054 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 049400-AB-0 . |-eeuvvreeeeeeeiiiieeeeeiieieeeeeieeeee [ 1o [ 210,000,000 |......... 209,517,000
Long Fixed Rate ABS Bank Loan or Magna Housing Limited Senior

57620%QW4 .......... Corporate Bond ........cceevvveinnnns T [ 21,891,360 |........... 19,940,820 |........... 11,671,290 |01/10/2025 ..... 10/05/2063 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (1,568,220) ............. (369,241)| G5744#-AB-5 . [Secured Notes (Delayed Tranche) ... [1 ..ccoooriiiiiiiiiniiiiiiiins foeennnns 21,509,040 |........... 12,040,531
Long Fixed Rate ABS Bank Loan or Duchy of Lancaster Senior Note

57629%QV6 ... Corporate Bond ... . 2. 12,212,000 |... ..11,333,000 |............6,868,811 [01/14/2025 ..... 04/11/2083 ..... Currency Swap ..(1,042,000)|.. (220,277)| G2034#-AC-9 . [Series B .. ... 12,375,000 ....7,089,088
Long Fixed Rate AB Newlon Housing

57629%QU8 .......... Corporate Bond ........cceevvieinnnns U R 30,532,500 |........... 28,257,500 |.....oec... 20,981,653 | 01/14/2025 ..... 05/30/2048 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (2,602,500)........... (1,025,886) | G6462*-AK-7 . [Sustainable Notes ..........ccccccoees [2 cviiiiiiiiiiiiiiiiiiiin o 30,860,000 |........... 22,007,539
Long Fixed Rate ABS Bank Loan or Autostrada A3 Salerno-Na Senior

57629*QS3 .. Corporate Bond ... . 1. 51,505,000 ... ..51,015,000 |...........42,705,416 01/16/2025 ..... 01/19/2045 ..... Currency Swap ..(5,600,000)|.. ...(3,262,694)| TBT3A4-AB-1 . [Secured Notes .. ...56,615,000 ...45,968,110
Long Fixed Rate AB AUTOPISTA DEL §

57620%QT1 .......... Corporate Bond ........cceevvieinnnes T [ 18,499,339 |........... 18,225,341 |........... 17,067,874 | 01/16/2025 ..... 12/31/2045 ... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (2,017,388) ... (1,334, 145) | E7827*-AA-9 . [EURD SECD SR NT .....oevvvivvininennnes |1 i o 20,242,699 |........... 18,402,019
Long Fixed Rate ABS Bank Loan or Sevenoaks School Foundat Senior

57629%QQ7 ... Corporate Bond ... . 2. 21,420,000 ... ..21,22,250 |........... 14,371,638 [01/21/2025 ..... 08/31/2041 ..... Currency Swap ..(1,774,500) .. (738,129) | G9113*-AA-6 . ... 22,996,750 ...15,109,767
Long Fixed Rate AB

57629%QP9 .......... Corporate Bond ........ceeevvviinnnns U R 20,376,544 |........... 18,720,473 |........... 18,279,881 |01/21/2025 ..... 05/11/2037 ..... CUrrency SWap ......oeeevecuveeeenenins foeeeiiinnns (2,154,437)|..cvveenn (1,724,440) [K0226#-AE-2 . INotes .......ccceeveeriiiuvenineriiininnns |2 ciiiiiiiiiiecccciiieeecces | 20,874,910 |........... 20,004,321
Long Fixed Rate ABS Bank Loan or SSP GROUP PLC Senior Unsecured

57629%QR5 .......... Corporate Bond ........cccceeviiinnnes 2 s | 37,177,400 |........... 33,108,520 |........... 37,054,867 [01/30/2025 ..... 01/30/2028 ..... CUrrency SWap ......oeooieccveeeieeiiies |oveeiinnns (4,166,620)|........... (4,059,476) | G8401*-AR-2 . [Notes ........cccceriiiiiunniiriiiiinnnns |2 iiiiiiiiiiiiiiiiiiiiiieieeeiin |eeeiinns 37,275,140 |........... 41,114,343
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Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
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Long Fixed Rate ABS Bank Loan or UMV Global Foods Company Senior

57620%QU6 .......... Corporate Bond ........cceevvieinnnes U R 26,252,250 |........... 26,539,800 |........... 21,094,594 101/23/2025 ..... 01/31/2034 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,978,770)|........... (1,245,757) [ G9162#-AA-2 . [Unsecured Notes ..........ccccccviviies |2 iiiiiiiiiiiiiiiiiiinneceis | 28,518,570 |........... 22,340,351
Long Fixed Rate ABS Bank Loan or TEC Hedland Pty Ltd Senior Secured

57620%QN4 .......... Corporate Bond ........cceevvieinnnns U R 56,620,862 |........... 58,554,302 |........... 45,662,419 | 01/23/2025 ..... 06/30/2042 ... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (5,863,561)........... (4,224,262)| 088068-AA-7 . INotes ........oeevvviuuneineriiiiiniinnins [ 2 coiiiiiiicciiiieeee e [ 64,417,863 |........... 49,886,681
Long Fixed Rate ABS Bank Loan or SSP Financing Limited Gtd Senior

57629%QL8 .......... Corporate Bond ........cceevvreinnnns U R 12,329,000 |........... 11,447,843 |........... 10,835,469 (01/24/2025 ..... 10/15/2028 ..... CUrrency SWap .....eeeeevcveeeeeeiiins foeriiiunnnnns (925,000)|............. (885,474) [ G8401%-AJ-0 . [Note Series E .........cocvvvererviiins [ 2 ciiiiiiiiiiiiiii e, 12,372,843 |........... 11,720,943
Long Fixed Rate ABS Bank Loan or Axium Solarlights Holdco Senior

57629%QJ3 .......... Corporate Bond ........cceeevvviinnnnns U R 39,861,907 |........... 46,909,254 |........... 41,387,276 (01/27/2025 ..... 04/30/2034 ..... CUrrency SWap .....eeeeevcveeeeeeinins foeriiinnnnnns (436,576)|............. (166,944) [ C0555*-AA-4 . [Secured ..........ccccuveereeiiinninnnnns [2 ciiiiiiiiiiiiiieccciieenee feee 47,345,830 |........... 41,554,220
Long Fixed Rate ABS Bank Loan or Victoria International C Senior

57620%QH7 .......... Corporate Bond ........ccecevvreiunnnes U R 41,778,991 |........... 42,811,173 |........... 38,548,358 | 01/28/2025 ..... 03/31/2039 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (4,172,584) ........... (3,212,037) [ 09396*-AA-3 . [Secured Notes ........cccoovvvuveernennns |2 ciiiiiiiiiiiiciiiiieeccees | 46,983,757 |........... 41,760,395
Long Fixed Rate ABS Bank Loan or Nor thern Courier Pipelin Senior

57629%QK0 .......... Corporate Bond ........cceevvieinnnns T [ 22,681,925 |........... 24,629,288 |........... 21,357,525 | 01/24/2025 ..... 06/30/2042 ... CUPrency SWap ....eeeeevvvveeeeeeiiins foeeiiiinnnnns (269,185) [..vvveeeeeinnnns 5,365 | 66509C-AC-4 . [Secured Notes ........ooovvvvervevnies |1 i s 24,898,473 |........... 21,352,160
Long Fixed Rate ABS Bank Loan or Grand Renewable Solar, L Senior

57620%QF1 .......... Corporate Bond ........cceevvreinnnns U R 15,600,654 |........... 17,336,197 |........... 15,332,044 |01/31/2025 ..... 01/31/203 ..... CUrrency SWap .....eeeeevvveeeeeeinins foeviiiinnnnns (223,602) [vvvveeeennnes (80,932)| 386435-AB~7 . [Secured .........eeriiiiiiiiiiiiiiiiiiins |2 e [ 17,569,799 |........... 15,412,976
Long Fixed Rate ABS Bank Loan or Air Greenland A/S Senior Unsecured

57629%QG9 .......... Corporate Bond ........cceevvreinnnns U R 10,206,962 |............ 9,416,751 |............ 9,536,621 01/30/2025 ..... 05/11/2032 ..... CUrrency SWap ....eeeeeevecuveeeeennnins [oeeeiinnnnns (944,843)[.....uvnennn (833,839) [ K0226#-AC-6 . [Notes .........ccovuevrreriiunnninniiiiis [2 i fee 10,361,594 |........... 10,370,460
Long Fixed Rate ABS Bank Loan or L'Isolante K-Flex SpA Senior

57629%QD6 .......... Corporate Bond ........cceeevveeinnnnns U R 31,260,000 |........... 41,417,000 |........... 42,198,602 | 01/31/2025 ..... 12/06/2029 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (3,003,000)|........... (2,871,134) [ T6340*-AB-1 . |Unsecured Notes ..........ccccccviviies |2 ciiiiiiiiiiiiiiiiiiiineeceis | 44,420,000 |........... 45,069,736
Long Fixed Rate ABS Bank Loan or Colliers International G Senior

57629%QC8 .......... Corporate Bond ........cceevvieinnnns U R 30,024,000 |........... 30,412,800 |........... 26,348,006 (02/03/2025 ..... 10/07/2031 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (2,868,480)|........... (2,267,589) [ G22708-AB-6 . [Unsecured Notes ..........ccccccvvviies |2 ciiiiiiiiiiiiiiiiiiinneceeis | 33,281,280 |........... 28,615,5%
Long Fixed Rate ABS Bank Loan or

57629%QB0 .......... Corporate Bond ........cceevvriiunnns U R 37,035,900 |........... 37,867,096 |........... 37,377,992 | 02/03/2025 ..... 12/23/2052 ... CUrrency SWap ......eeeeeecuveeeeennins feeeeiiinnns (4,045,140) |........... (2,858, 142)(08710*-AA-4 . | STELLA NEL FINANCE PTY LIMITED ... |2 .iooiiiiiiiiiiiiiiiiinieeeins foeeeiinns 41,912,236 |........... 40,236,134
Long Fixed Rate ABS Bank Loan or Remy Cointreau SA-SENIOR UNSECURED

57620%QE4 .......... Corporate Bond ........ceeevvieiunnns U R 10,421,000 |............ 9,558,000 |........... 11,165,511 |01/31/2025 ..... 09/28/2030 ..... CUrrency SWap ......oceeeecueeeneennis foeeeiiinnns (1,000,000)|....evvveennn (966,519) [ F7725A-A0-3 . |-eeeurreeeeeeeiiiiieceeiiiee e [ 2 e fee 10,558,000 |........... 12,132,030
Long Fixed Rate ABS Bank Loan or Peyto Exploration & Deve Senior

57629*PZ8 .......... Corporate Bond ........cccevveviunnnns U R 34,430,519 |........... 38,983,275 |........... 34,525,350 |02/04/2025 ..... 01/02/2028 ..... CUrrency SWap .....eeeeevvveeeneeiiins foeviinnnnnns (784,481)|ccvvvennns (740,630)| 717046-C8-3 . [UNSECUTE ...cuvvveereeiiniiieeeeiiiiiins |2 ceiiiiiiee e esinees [oniieeees 39,767,756 |........... 35,265,980
Long Fixed Rate ABS Bank Loan or Colliers International G Senior

57620%QA2 .......... Corporate Bond ........cceevvieiunnnes U R 35,247,800 |........... 35,672,800 |........... 34,204,345 (02/04/2025 ..... 05/30/2028 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (3,583,600)........... (3,304,231)| G22708-AA-8 . [UNSECUTE ....evvvvereeeiiiiieeeeeiiiiiies [ 2 ceiiiiiecceiiieee e [ 39,256,400 |........... 37,598,576

CANDO RAIL AND TERMINALS 4.4%

Long Fixed Rate ABS Bank Loan or Senior Secured Bond due February

57629%PY1 ... Corporate Bond .... RO I 12,496,151 |... .. 12,398,152 |........... 12,756,537 [02/19/2025 ..... 02/15/2033 ..... Currency Swap ....(80,534)/.. ....207,519 [C2100*-AB-8 . [2033 .. ...12,478,686 ... 12,549,018
Evergreen Basket of Long Fixed Rate Churchi

57629%PX3 .......... ABS Bank Loans and Corporate Bonds |1 ........cccoeeveriiiiiinnnnnnns foerenes 100,000,000 |........... 26,000,000 |........... 23,304,082 | 02/25/2025 ..... 02/26/2027 ..... Treasury Forward ........oooccveeeeenns foevriiiiininiiiiiinns foeeeeene (2,702,288) [ 17151P-AA-3 . [2A A .eoeeeeiiiiiiieiceieieeceeeeee | 1 s 26,000,000 |........... 26,006,370
Evergreen Basket of Long Fixed Rate

57629%PX3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooviiiiiiiiiniiiiii Joviiiiiee e feeeeeis 18,675,428 |........... 18,674,195 |02/25/2025 ..... 02/26/2027 ..... Treasury Forward ......ooooceeeeeeenns fooriiiiinnniniiiienes e 03768C-AQ-2 . | Apidos CLO XXX-APID XXXA ATBR ..... [1 .ccorrriiiiiiiiiiiiiien [ 18,675,428 |........... 18,674,195
Evergreen Basket of Long Fixed Rate Diameter Capital CLO 7 L-DCLO 2024-

57629%PX3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiiniiiiii Joviiiiieeieiiieeees feeeeeiis 50,000,000 |........... 50,000,000 |02/25/2025 ..... 02/26/2027 ..... Treasury Forward ......ooooceeeeeeeens fooriiiinnnniiiiienes e 252550-AA-6 . [TA ATA oo [T e 50,000,000 |[........... 50,000,000
Evergreen Basket of Long Fixed Rate Silver Point CLO 10 Ltd-SPCLO 2025-

57629%PX3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceooviiiiiiiiiniiiiii Joviiiiiee e feeeeeis 10,000,000 |........... 10,004,620 |02/25/2025 ..... 02/26/2027 ..... Treasury Forward ......ooooceeeeeeenns fooriiiiinnniiiiiienes e 827920-AE-9 . [10A B ...eeeeeieeiiiiieeeeeieeeeee [ 1 [ 10,000,000 |........... 10,004,620
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Vanguard Group, Inc. Senior Notes

57629%PV7 .......... Corporate Bonds .........cceeeeiiunnes T e [ 250,000,000 |......... 185,000,000 |.......... 122,891,891 [03/26/2025 ..... 03/26/2055 ..... cleared .....cceeeiiiiiiiiiiiecies e [ 13,044,034 [92203#-AY-4 . [Series K .......ooooviveerreeiiiinenns | 1 [ 185,000,000 |......... 109,847,857
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SUNNOVA ENERGY CORP Sunnova SOL

57629%PV7 .......... Corporate Bonds ........ccceeeeiiunnnns T e [ o 62,214,6% |........... 59,412,555 |03/26/2025 ..... 03/26/2055 ..... cleared ....oceeviiiiiiiiiiecins e [ 86746H-A*-1 . VII1 Issuer, LLC = CLASS A ...oooooo [ 1 oo [ 62,214,6% |........... 59,412,555
Evergreen Basket of Floating Interest Rate Swap - SOFR CME BX FRONTIER MEMBER |1 LL Senior

57629%PV7 .......... Corporate Bonds .........cceeeeiiunnes T e [ o 71,339,849 |........... 70,310,315 [03/26/2025 ..... 03/26/2055 ..... cleared ....oceeviiiiiiiiieciies e [ 05653*-AA-7 . [Secured Notes due 2061 ............cco [2 ceereiiiiiiiiiiiiiiiieeen e 71,339,849 |........... 70,310,315
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SMB Private Education Lo-SMB 2026-B

57629%PV7 .......... Corporate Bonds .........cceeeeiiunnens T e [ e 9,842,014 |............ 9,914,125 | 03/26/2025 ..... 03/26/2055 ..... cleared ....oceeviiiiiiiiieciins e [ T8A5P-AC8 . B -eeeeeeeiiiiiieiee e [T e 9,842,014 |............ 9,914,125
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Consol idated Communicati-CNSL 2025-

57629*PU9 .......... Corporate Bonds .........cceeeeiiunnes T e [ 250,000,000 |........... 20,261,090 |........... 33,302,058 | 03/26/2025 ..... 03/26/2055 ..... cleared .....cceeeiiiiiiiiiiiecies e [ 13,085,718 [209031-AA-1 . 1A A2 .eeeeiiiiiiiiiieeiieeeeeee [ 1 [ 20,261,090 |........... 20,216,340
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Murphy's Bowl LLC Senior Secured

57629*PU9 .......... Corporate Bonds .........cceeeeiiunnes T e [ o 50,625,000 |........... 34,479,629 |03/26/2025 ..... 03/26/2055 ..... cleared ....ocueeiiiiiiiiiecies e [ 62676#-AR-7 . Notes .....cooevcuuemrerriiiiiiieeneiins [ 1 e 50,625,000 |........... 34,479,629
Evergreen Basket of Floating Interest Rate Swap - SOFR CME

57629*PU9 .......... Corporate Bonds .........cceeeeiiunnens T e [ o 44,421,169 |........... 35,451,255 |03/26/2025 ..... 03/26/2055 ..... cleared ....oceeviiiiiiiiiecies e [ 219350-BF-1 . | CORNING INC-SENIOR UNSECURED ....... [2 .eeereiiiiiiiiiiiiiiiieeee foeeeeeee 44,421,169 |........... 35,451,255
Evergreen Basket of Floating Interest Rate Swap - SOFR CME

57629*PU9 .......... Corporate Bonds .........cceeeeiiunnens T e [ o 38,650,374 |........... 29,689,901 | 03/26/2025 ..... 03/26/2055 ..... cleared ....oceeviiiiiiiiieciins e [ 023135-Bll-7 . | Amazon.com Inc-SENIOR UNSECURED ... [1 ..eoevieiiiiiiiiiiiiiiiiies feeeeeee 38,650,374 |........... 29,689,901
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Private Educatio-NAVSL

57629*PU9 .......... Corporate Bonds .........cceeeeriunnes T e [ o 30,948,937 |........... 31,312,269 | 03/26/2025 ..... 03/26/2055 ..... cleared ....occeeviiiiiiiiiccies e [ 63943C-AA-9 . [2024-A A ..eeiiiiiiiiieeeceee [T [ 30,948,937 |....oeeennn 31,312,269
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SUNNOVA SOL IX ISSUER LL Sunnova

57629%PU9 .......... Corporate Bonds .........cceeeeiiunnens T e [ o 12,309,230 |........... 12,060,131 |03/26/2025 ..... 03/26/2055 ..... cleared ....oceeviiiiiiiiiecies e [ 867448-AA-6 . |SOL IX Issuer, LLC = CLASS A ..o [1 coceiiiiiiiiiiiiiiiiee feeees 12,309,230 |.......... 12,060, 131
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SMB Private Education Lo-SMB 2023-B

57629*PU9 .......... Corporate Bonds ........ccccceeeeuneiees 1o o [oieenes 8,566,532 |............ 8,513,400 [03/26/2025 ..... 03/26/20%5 ..... cleared .....cccoveieiiiiiiiiieniiiiins [ | T844H-AC-1 . B eeeeieeiiiiiiiieeniiiiiiieeseiiieeeees [T o 8,566,532 |............ 8,513,400
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Evergreen Basket of Floating Interest Rate Swap - SOFR CME Murphy's Bowl LLC Senior Secured

57620%PU9 .......... Corporate Bonds .........ccceeeeiunnns P A R 24,375,000 |........... 16,835,357 (03/26/2025 ..... 03/26/2055 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 62676#-AB-5 . Notes Series B .........cccoveeveevnens [T oo e 24,375,000 |........... 16,835,357
Evergreen Basket of Floating Interest Rate Swap - SOFR CME HS Wildcat, LLC Senior Secured

57620%PU9 .......... Corporate Bonds .........cccoeeeiunnns P A R 21,960,869 |........... 15,961,966 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 40480*-AB-1 . |Notes Series B .........cccoveeereveens [T oo e 21,960,869 |........... 15,961,966
Evergreen Basket of Floating Interest Rate Swap - SOFR CME GBX Leasing 2022-1 LLC-GBXL 2026-1A

57620*PU9 .......... Corporate Bonds .........ccoeeeviunnnns P A R 19,494,961 |........... 19,000,586 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 361528-AE-2 . A eeeeieeiiiiiiee e [T [ 19,494,961 |........... 19,000,586
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Trustees of the Smith Co Senior

57629*PT2 .......... Corporate Bonds .........cccoeeviunnnns | P 250,000,000 |........... 38,000,000 |........... 34,332,116 | 03/26/2025 ..... 03/26/2055 ..... cleared .....ocovvveieiiiiiiiiiiciiies i [ 13,294,138 (898377-A8-5 . Note Series B ........ccccevvvvvveennns | 1o s 38,000,000 |........... 21,037,978
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Sunnova SOL VI Issuer LL-SNVA 2024-

57620*PT2 .......... Corporate Bonds .........cccoeeviunnns P A R 34,477,730 |.ocuveens 35,391,170 | 03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 86744Y-AA-3 . [TA A oo [T [ 34,477,730 |........... 35,391,170
Evergreen Basket of Floating Interest Rate Swap - SOFR CME

57629%PT2 .......... Corporate Bonds .........cccoeeeiunnns P A R 23,535,134 |........... 17,323,934 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 126408-HG-1 . [ CSX CORP-SENIOR UNSECURED .......cco. [T cooiiiiiiiiiiiiiiiiieciiins o 23,535,134 |........... 17,323,934
Evergreen Basket of Floating Interest Rate Swap - SOFR CME

57629*PT2 .......... Corporate Bonds .........ccoeeeviunnnns P A R 31,258,611 |........... 22,889,993 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 571676-AH-8 . |Mars Inc-SENIOR UNSECURED .......... [1 cccorriiiiiiiiiiiiiiiiiiiens foens 31,258,611 |........... 22,889,993
Evergreen Basket of Floating Interest Rate Swap - SOFR CME CounterpointeSRE CPACE Habitat 2024

57629*PT2 .......... Corporate Bonds .........c.coeeeviunnnns P A R 69,069,333 |........... 68,761,236 [03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 222290-AA-9 . [Class A SUBI ...ooovuvvveeeeeininennns [ 1 e 69,069,333 |........... 68,761,236
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Johns Hopkins University-SENIOR

57620*PT2 .......... Corporate Bonds ..........cceeeviunnns P A R 26,017,263 |........... 16,066,923 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 478115-AF-5 . JUNSECURED ........coovvvvumvnerneniiinnns [ 1o e 26,017,263 |........... 16,066,923
Evergreen Basket of Floating Interest Rate Swap - SOFR CVE ConocoPhi | Iips Co-SENIOR UNSECURED

57620*PT2 .......... Corporate Bonds .........cccoeeeiunnnes P A R 29,435,659 |........... 28,778,019 [03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 20826F-BH-8 . |oeeeeeeieeeeiieee e [T [ 29,435,659 |........... 28,778,019
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SMB Private Education Lo-SMB 2023-B

57629%PT2 .......... Corporate Bonds ..........coeveviunnnns P A R 11,663,786 |........... 11,591,445 (03/26/2025 ..... 03/26/2055 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ TBAOH-AC-1 . B eeeeeeeeeiiiiiiieeiirieeeceeieeenes [T e 11,663,786 |........... 11,591,445
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Pfizer Investment Enterp-SENIOR

57620*P$4 .......... Corporate Bonds .........ccceeeeiunnnns | P 250,000,000 |........... 15,633,916 |........... 28,162,623 | 03/26/2025 ..... 03/26/2055 ..... cleared .....ocovveieiiiiiiiiiiiiees i [ 13,377,505 [716973-AH-5 . |UNSECURED .........covvuvveveevvinnnennns | 1o s 15,633,916 |........... 14,785,118
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Student Loan Tru-NAVSL

57620*P$4 .......... Corporate Bonds .........c.coeveviunnns P A R 28,998,3% |........... 27,026,184 (03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 63941L-AD-5 . J2019-BA B ...ovveiiiiiiiiiiieeciieeens [ 1 [ 28,998,3% |........... 27,026, 184
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Michigan Electric Transm Senior

57620*P$4 .......... Corporate Bonds .........cccoeeiiunnnes P A R 23,000,000 |........... 13,748,356 (03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 50447#-AK-9 . [Secured Notes ........cccovvvvvcneennns [ 1o e 23,000,000 |........... 13,748,356
Evergreen Basket of Floating Interest Rate Swap - SOFR CME

57620*P$4 .......... Corporate Bonds .........cccoeeeiunnns P A R 47,957,984 |........... 38,205,811 [03/26/2025 ..... 03/26/2055 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 899043-AA-1 . | TUFTS UNIVERSITY-UNSECURED BOND ... [ 1 evvveeiiiiiiiiiniiiiiiiien fereeiins 47,957,984 |........... 38,205,811
Evergreen Basket of Floating Interest Rate Swap - SOFR CME

57620*P$4 .......... Corporate Bonds .........ccceeeeiunnnns P A R 21,766,666 |........... 14,559,476 (03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 00206R-KB~7 . | AT&T Inc-SENIOR UNSECURED .......... [2 weeevririiiiiiiiiiiiiiiinnens foeeeinis 21,766,666 |........... 14,559,476
Evergreen Basket of Floating Interest Rate Swap - SOFR CME

57620*P$4 .......... Corporate Bonds .........cccoeeeiunnns P A R 18,100,562 |........... 17,372,142 (03/26/2025 ..... 03/26/2055 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 63941F-AD-8 . |Navient Private Education Ref ..... [1 ...ccooooiiiiiininiiii s 18,100,562 |........... 17,372,142
Evergreen Basket of Floating Interest Rate Swap - SOFR CME CPGX 6.714 08/15/63-SENIOR

57620*P$4 .......... Corporate Bonds .........ccoeeeeiunnnns P A R 21,581,586 |........... 23,415,949 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 19828T-AD-8 . [UNSECURED ........eovveiiiiiniiiiniiiiins [ 2 e o 21,581,586 |........... 23,415,949
Evergreen Basket of Floating Interest Rate Swap - SOFR CME MASS INSTITUTE OF TECH-UNSECURED

57620*P$4 .......... Corporate Bonds .........ccoeeeiiunnnns P A R 22,430,806 |........... 16,990,417 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 575718-AB=7 . BOND ...coeeviinineineniiiineieeeeinens [ 1 e 22,430,806 |........... 16,990,417
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SMB Private Education Lo-SMB 2024-A

57620*P$4 .......... Corporate Bonds .........ccceeeeiunnnns P A R 26,428,923 |........... 25,924,408 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 831943-AC-9 . B evveieeiiiiiiiieeeiirieeeeeeieeenes [T [ 26,428,923 |........... 25,924,408
Evergreen Basket of Floating Interest Rate Swap - SOFR CME SUNNOVA SOL IX ISSUER LL Sunnova

57620*P$4 .......... Corporate Bonds .........cccoeeeiunnns P A R 26,786,710 |........... 26,244,633 |03/26/2025 ..... 03/26/2055 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 867448-AA-6 . |SOL IX Issuer, LLC = CLASS A ... [1 coceiiiiiiiiiiiiiiiiiiiens [ 26,786,710 |........... 26,244,633
Long Fixed Rate ABS Bank Loan or DAWSONGROUP PLC Senior Secured

57629%PR6 .......... Corporate Bond ........ceeevvieiunnns T [ 52,706,500 |........... 51,505,850 |........... 52,862,874 | 04/30/2025 ..... 04/30/2030 ..... CUrrency SWap ......oeeevecuveeeeennis foeeeiiinnns (1,237,280)........... (1,790, 149) [ G2743#-AA-5 . [Fixed Rate Notes .........ccccocviiiins |2 iiiiiiiiiiiiiiiiiiineeceis | 52,743,130 |.ueveeenns 54,653,023
Long Fixed Rate ABS Bank Loan or KONINKL I JKE VOPAK NV Senior

57620%Q77 .......... Corporate Bond ........cceevvveinnnns U R 18,326,000 |........... 17,253,300 |........... 18,074,438 |06/20/2025 ..... 06/20/2030 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (1,089,700)|........... (1,005,965) [N42818-CX-1 . [Subordinated Notes 2030 EUR ......... |2 ..ccoviiriieiiiiiiinininninis Joeeeiinns 18,343,000 |........... 19,170,403
Long Fixed Rate ABS Bank Loan or KONINKL I JKE VOPAK NV Senior

57629%QY0 ... Corporate Bond ... . 2. 62,524,000 |... ..58,864,200 |...........61,163,849 [06/20/2025 ..... 06/20/2034 ..... Currency Swap ..(3,717,800) .. ..(3,935,790) | N42816-CT-0 . [Unsecured Notes 2034 ELR .. ...62,582,000 ...65,099,639
Long Fixed Rate AB KONINKLIJKE VOPAK NV Senior

57629*RCT7 .......... Corporate Bond ........cceevvieinnnns U R 34,603,800 |........... 32,578,290 |...euveeens 34,135,116 | 06/20/2025 ..... 06/20/2031 ..... CUrrency SWap .......eeevecvvenveeenis foreeeiinnns (2,067,610)|........... (2,091,024) [N42818-CS-2 . |Unsecured Notes 2031 EUR .......cccc. |2 cooiiiiiiiiiiiiiiiiiieecees |oeeeiins 34,635,900 |........... 36,226, 140
Long Fixed Rate ABS Bank Loan or KONINKL I JKE VOPAK NV Senior

57629*RA1 ... Corporate Bond ... . 2. 17,248,000 |... ..16,238,400 |...........16,887,081 [06/20/2025 ..... 06/20/2032 ..... Currency Swap ..(1,025,600)|.. ..(1,085,456) | N42818-CY-9 . [Subordinated Notes 2032 EIR ......... ...17,264,000 ... 17,972,537
Long Fixed Rate AB BON SECOURS MERCY HEALTH Senior

57629*RF0 .......... Corporate Bond ........cceevvieinnnes T [ 10,080,000 |............ 9,864,000 |............ 9,912,273 | 06/05/2025 ..... 10/01/2040 ..... CUPrency SWap ....eeeeevvvveeeeeeiiins foeeiiiinnnnns (198,900) |-..vvvvveennnne 115,233 | 09778P-A8-4 . [Secured Note .........ccccoeerrvviiiic |1 i i 10,062,900 |....evennnn 9,797,040
Long Fixed Rate ABS Bank Loan or BEANFIELD SECURITIZATION Senior

57629*RE3 ... Corporate Bond ... . 2. 43,624,642 |... .. 43,984,554 |...........42,798,404 [05/30/2025 ..... 06/25/2030 ..... Currency Swap LLTR,T72 .. ....834,216 [073953-AD-3 . [Secured Note Class A-2 .. ... 43,251,782 ...41,964,188
Long Fixed Rate AB BEANFIELD SECURITIZATION

57629*RD5 .......... Corporate Bond ........ceeevvviinnnns R R 4,369,628 |............ 4,409,921 |............ 4,335,685 | 05/30/2025 ..... 06/25/2030 ..... CUPTency SWap ...eeeeeevecvveeeneeniinns foeviiininnennns 73,38 | 82,993 |073953-AE-1 . [Secured Note Class B .......cccoevvenn [ 2 ceveeeiiiiiiiiiiiienn e 4,336,523 |....ooeeennn 4,252,692
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Lending Fund -

Avaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 .......oooovvvvviiiiiiiinnnns forniinns 250,000,000 |........... 52,858,493 |........... 61,866,036 | 05/22/2025 ..... 05/21/2027 ..... Treasury Forward ....oooevevnnveennnenn foenniiinniiniiinnins fovvinninnnns 9,007,543 | 186858-AB-8 . [Effective Date Term Loan .......c.... [1 cooiiiiiiiiiiiiiiiiiiiiiiinns Jooeieninns 52,858,493 |........... 52,858,493
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STATEMENT AS OF JUNE 30, 2026 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 Loan Asset Issuer LLC, Series 2025

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiinnniniis fooviniiniciiiiiieeeees feeeiiinns 52,874,840 |........... 52,708,037 [05/22/2025 ..... 05/21/2027 ..... Treasury Forward .......oooceveeeeenns fooviiininnnniniiinnns foes 53940R-AA-1 . BTCL-1 ..eeeviiiiiiiiiieiiiiieeeeeeee [T e 52,874,840 |........... 52,708,037
Evergreen Basket of Long Fixed Rate Churchi Il NCDLC CLO-1 LL-CHWML

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiieininiis foninniniiiiiiiieeeee feeneiiinns 20,250,000 |........... 20,266,079 [05/22/2025 ..... 05/21/2027 ..... Treasury Forward .......oooceveeeeenns fooviiininnnniniiinnns foes 171510-A8-8 . [2022-1A BR ....ooviiiiniiiiiiiiiineens [ T s o 20,250,000 |........... 20,266,079
Evergreen Basket of Long Fixed Rate Barings Loan Partners CL-BABSN LP-

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiinnniinis fovininniciiiiiieeeees feeniiiinns 20,166,667 |........... 20,187,661 |05/22/2025 ..... 05/21/2027 ..... Treasury Forward .......oooceveeeeeens fooviiiininnnniiiiiinnns foes 06764C-AC-0 . BA C evvvvveeeeiiiiieeeeeiiiieeeeeeen [T e 20,166,667 |........... 20,187,661
Evergreen Basket of Long Fixed Rate OHA Credit Funding 4 Ltd-0AKC 2019-

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds |17 ......ccooviviiiiinnninnis foviniiniiiiiiiieeeees feniiiinns 20,100,000 |........... 20,116,301 [05/22/2025 ..... 05/21/2027 ..... Treasury Forward .......oooceveeeeenns fooviiininnnniniiinnns foes 67008D-BE-2 . A BIR2 ....eevviiiiiiiiiiineces [T [ 20,100,000 |........... 20,116,301
Evergreen Basket of Long Fixed Rate Cliffwater Corporate Len Senior

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [1Z ....c.ovvevnviinnviiiiennines foorveiiniiiiniiiinciinns fereiiinns 25,000,000 |...uernnns 25,554,463 |05/22/2025 ..... 05/21/2027 ..... Treasury Forward ....coueveevnvevninens fovvvnvininiiiiiiiiies [ 186856-A0-5 . [Secured Note Series M ....covvevvver |1 iviiiiiiiiiienees foreiieens 25,000,000 |.....ceu... 25,554,463
Evergreen Basket of Long Fixed Rate ASP WHCO Funding 3k, L.P. Class A

Awaiting PPN ....... ABS Bank Loans and Corporate Bonds [1Z ....c.oveevnvvinnviiineinines fooeviiiiiiiiiiiiniinns fereiiienns 60,000,000 |........... 60,000,000 |05/22/2025 ..... 05/21/2027 ..... Treasury Forward ....coueveevnveeninens fovvvinvininiiiiniiins [ 045255-AB-2 . [L0aNS ..ievvniiriiiiiiiiieeiieeniee [ T e 60,000,000 |........... 60,000,000
Long Fixed Rate ABS Bank Loan or CLUB ATLETICO DE MADRID SAD EUR

57629*RB .......... Corporate Bond ........cceevvreinnnns U R 16,885,779 |........... 17,198,208 |........... 16,551,084 |06/25/2025 ..... 12/15/2033 ..... CUrrency SWap .....eeeeevvveeeeeeinins foeviiiinnnnns (105,629) [...ceeeennnnee 148,276 [E3075#-AD-7 . |INCREMENTAL FAC D ...ooovvvriiiiiiiies |2 i foeeeiiins 17,303,832 |........... 16,402,808
Long Fixed Rate ABS Bank Loan or

57620%RL7 .......... Corporate Bond ........cceevvreinnnns U R 16,301,600 |........... 16,339,940 |........... 16,114,984 |06/24/2025 ..... 06/30/2030 ..... CUPTency SWap ....eeeeeeecuvneeneeniinns foeviiininnennns 83,780 [.....cconnnnns 148,417 [T9263*-AA-0 . | Inter Media and Communication SPA |2 ......ccccciiiiiiiinininniiss Jooveinnns 16,256,160 |........... 15,966,567
Evergreen Basket of Long Fixed Rate Dawson Rated Fund 5-R1 LP-Term Loan

57620*3H5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccccceeviiinnnnnnnins |oeninnns 250,000,000 |........... 94,771,089 |........... 98,096,765 (06/10/2025 ..... 06/11/2027 ..... Treasury Forward ........oooccvveeeens [oniiiiiiinnnnniiiiins foneeennnns 3,325,706 [96524K-AD-2 . [Class A ....ooocvveeeeriiinnnnneniiiie | 1 | 94,771,089 |........... 94,771,059

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

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

57620*3H5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 50,965,700 |........... 50,965,700 (06/10/2025 ..... 06/11/2027 ..... Treasury Forward .......oooceveeeeeens fooviiiininnnniiiiiinnns foes 693246-AE-2 . [Series 2021-5 ........ooociieiiiiiiinns [ 1o [ 50,965,700 |........... 50,965,700
Evergreen Basket of Long Fixed Rate CRE MMI SUB, LLC - Term Loan Series

57620*3H5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 33,914,263 |........... 33,914,263 |06/10/2025 ..... 06/11/2027 ..... Treasury Forward .......oooceveeeeenns fooviiininnnniniiinnns foes 22524#-AB-3 . J2021-2 ..o [T [ 33,914,263 |........... 33,914,263
Evergreen Basket of Long Fixed Rate Loan Asset Issuer LLC, Series 2025

57620*3H5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccoviiiiiiiiiieiinns foovnninniiiiiiiieeeens feniiiinns 38,774,978 |........... 38,652,656 | 06/10/2025 ..... 06/11/2027 ..... Treasury Forward .......oooceveeeeenns fooviiininnnniniiinnns foes 53940R-AA-1 . BTCL-1 .oeevriiiiiiiiiieiiiiieeeeeeeen [T e 38,774,978 |........... 38,652,656
Evergreen Basket of Long Fixed Rate

57629*3H5 .. ABS Bank Loans and Corporate Bonds |1 .. ..16,424,000 |........... 16,538,968 [06/10/2025 ..... 06/11/2027 ..... Treasury Forward .... 92847C-AA-5 . | Vitality Re XV Ltd-UNSECURED ...... ... 16,424,000 ...16,538,968
Evergreen Basket of Long Fixed Rate Anchorage Capital CLO 19-ANCHC

57620*3H5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiiiiiiinns foovnninnniiiiiiinenens foneiiinns 16,400,000 |........... 16,455,908 (06/10/2025 ..... 06/11/2027 ..... Treasury Forward .......oooceveeeeeens fooviiiininnnniiiiiinnns foes 03328J-A0-0 . [2021-19A BR ......ovveveeeiiinieeneenne [T e 16,400,000 |........... 16,455,908
Long Fixed Rate ABS Bank Loan or HOWARD DE WALDEN ESTATES LTD GBP

57629*RY9 ... Corporate Bond ... RO I 4,181,400 |............ 4,164,926 | 07/09/2025 ..... 07/09/2037 ..... Currency Swap ....103,800 |.. ....197,081 [G4622#-AY-5 . |GTD SER B SR NT ... 4,077,600 .... 3,967,845
Long Fixed Rate AB HOWARD DE WALDEN ES

57620*RX1 .......... Corporate Bond ........cceevvevinnnns T e 4,216,000 |............ 4,320,780 |............ 4,243,215 | 07/09/2025 ..... 07/09/2032 ..... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 107,260 |.......coeeees 138,204 | G4622#-AX-7 . [Guaranteed Senior Notes Series A .. |1 ..ooooiiiiiiiiiiiiiiiiiiiiiss foeiniienens 4,213,520 |.......e 4,105,011
Long Fixed Rate ABS Bank Loan or TFORCE HOLDINGS INC - Senior Notes

57629*RZ6 ... Corporate Bond ... RO I ...6,846,322 |... ...7,069,732 |............ 6,834,597 [06/27/2025 ..... 06/27/2030 ..... Currency Swap ....225,902 |.. ....188,210 [CB665*-AV-8 . ....6,843,830 ....6,646,387
Long Fixed Rate AB

57620%RS .......... Corporate Bond ........cceevvevinnnns R R 4,442,826 |............ 4,587,805 |............ 4,434,673 | 06/27/2025 ..... 06/27/2032 ..... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 146,59 |...cvveeennnne 121,935 | C8665*-All-6 . [Notes Due 2032 ........cccceevrviiinnns |2 coiiiiiiiiiiiiiiiieee s [ 4,441,209 |............ 4,312,738
Evergreen Basket of Floating Interest Rate Swap - SOFR CME

57629* RR4 ......... Corporate Bonds .........cccoeeeiunnns | P 500,000,000 |........... 22,239,727 |........... 21,120,912 | 07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiciiiees o e 4,665,519 [594918-BU-7 . | MICROSOFT CORP-SENIOR UNSECURED ... |1 .eeevviviiiiiiiiiiiiiiiieenen Joeeiiins 22,239,727 |.uuveennnn 16,455,393
Evergreen Basket Interest Rate Swap - SOFR CME DIST OF COLUMBIA WTR & S-REVENUE

57629* RR4 ......... Corporate Bonds ..........coeveviunnnns P A R 22,782,330 |..cuveeens 18,414,005 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 254845-JZ-4 . BONDS .......ovveiieeiiiiinneeeineeenes [T [ 22,782,330 |...oveeennn 18,414,005
Evergreen Basket Interest Rate Swap - SOFR CME Navient Private Educatio-NAVSL

57629* RR4 ......... Corporate Bonds .........c.coeeeviunnnns P A R 20,262,750 |..cvveeens 19,710,950 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiciiiies o [ 63941C-AE-3 . [2019-D BA w.evveeiiiiiiiiiieciieeeens [ 1 [ 20,262,750 |........... 19,710,950
Evergreen Basket Interest Rate Swap - SOFR CME

57629* RR4 ......... Corporate Bonds .........ccoeeeiiunnnns P A R 20,871,923 |........... 16,163,946 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 899043-AB-9 . | TUFTS UNIVERSITY-UNSECURED ......... [1 cocerriiiiiiiiiiiiiiiiiiiens [ 20,871,923 |........... 16,163,946
Evergreen Basket Interest Rate Swap - SOFR CME MUNI ELEC AUTH OF GEORGIA-BUILD

57629* RR4 ......... Corporate Bonds .........ccceeeeiunnnns P A R 21,059,783 |........... 21,377,977 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 626207-YS-7 . |AMERICA REVENUE ........eovvvvvviinnnns [2 i [ 21,059,783 |........... 21,377,977
Evergreen Basket Interest Rate Swap - SOFR CME CANADIAN PACIFIC RR CO-SR UNSECURED

57629* RR4 ......... Corporate Bonds .........cccoeeeiunnns P A R 17,589,619 |........... 15,639,396 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 13648R-AX=2 . [ceeeeeiiiiieeeeiie e [ 2 e [ 17,589,619 |........... 15,639,396
Evergreen Basket Interest Rate Swap - SOFR CME Takeda Pharmaceutical Co-SENIOR

57629* RR4 ......... [Corporate Bonds ... 1. ..20,514,043 |........... 19,693,536 [07/10/2025 ..... 07/10/2045 ..... cleared 874060-BN-5 . |UNSECURED ... ...20,514,043 ... 19,693,536
Evergreen Basket Interest Rate Swap

57629* RR4 ......... Corporate Bonds .........cccoeeviunnns P A R 17,593, 110 |............ 9,557,827 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 037833-EA-4 . | Apple Inc-SENIOR UNSECURED ......... [1 cocrriiiiiiiiiiiiiiiiiiens feeees 17,593,110 |............ 9,557,827
Evergreen Basket Interest Rate Swap - SOFR CME

57629* RR4 ......... [Corporate Bonds ... 1. ..20,187,077 |........... 18,627,185 [07/10/2025 ..... 07/10/2045 ..... cleared 532457-CT-3 . |Eli Lilly & Co-SENIOR UNSECURED .. ...20,187,077 ...18,627,185
Evergreen Basket Interest Ra Nelnet Student Loan Trus-NSLT 2025-

57620* RR4 ......... Corporate Bonds .........ccoeeeviunnnes T [ o 19,998,683 |........... 19,554,522 | 07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiies o [ 64035U-AC-2 . JCA B ooeriiieeiiiieieeeeieeeeeee [T e 19,998,683 |........... 19,554,522
Evergreen Basket Interest Rate Swap - SOFR CME

57629* RR4 ......... Corporate Bonds ..........ccccoeveunnes Pl AP PPPPPPP RPPPPUT 14,244,055 |........... 14,019,700 |07/10/2025 ..... 07/10/2045 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 548661-ES-2 . | Lowe's Cos Inc-SENIOR UNSECURED ... [2 ..eovveviicvvniiiiiiiinnnnnens foeeiennns 14,244,085 |........... 14,019,700
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Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Private Educatio-NAVSL
Corporate Bonds .........ccceeevunnnes P A R 18,813,585 17,397,589 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 63941K-AD-7 . J2020-CA B ....eeeviiiiiiiiiieiiiiienens [ 1 [ 18,813,585 17,397,589
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds ..........cceeevunnes P A R 20,084,661 19,860,968 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 571676-BD-6 . | MARS 5.8 05/01/65 ........cccvvvenees [T oo [ 20,084,661 19,860,968
Evergreen Basket of Floating Interest Rate Swap - SOFR CME CF Hippolyta Issuer LLC-SERIES 20-1
Corporate Bonds .........cceevvunnnes P A R 18,763,231 15,376,741 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 12530M-AB~1 . [CLASS A2 ..eevvveeeiiiiiieiieciieeens [ T o 18,763,231 15,376,741
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds ........cccceevvunnes P A R 15,272,532 16,047,596 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 75973H-AA-5 . | Renew 2023-1-RENEW 2023-1A A ...... [ 1 coceieiiiiiiiiien [ 15,272,532 16,047,596
Evergreen Basket of Floating Interest Rate Swap - SOFR CME University of Virginia-REVENUE
Corporate Bonds .........cceevvunnnes P A R 17,621,773 13,480,717 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 915217-WX=7 . BONDS ....eevviiiieeiiiiieeeecineeeees [T e 17,621,773 13,480,717
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds ..........cceeevunnes P A R 17,878,000 15,063,419 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 45846A-AA-8 . | Interchile SA-SECURED ........ccccce [2 eveeiiiiiiiiiiiiiiiiiienen fes 17,878,000 15,053,419
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Sunrun Jupiter Issuer 20-SUNRN
Corporate Bonds .........cceevvunnnes P A R 17,446,250 16,817,996 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 86772R-AA-3 . J2022-1A A1 ..oooiiiiiiiiiiiiiiiiee [T [ 17,446,250 16,817,9%
Evergreen Basket of Floating Interest Rate Swap - SOFR CME UnitedHeal th Group Inc-UNH 5 3/4
Corporate Bonds .........cceevvunnes U U RN 619,630 |...ccvveeennnne 604,077 | 07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 91324P-FM-9 . |07/15/64 ... [ 1 [ 619,630 |..cvveeeennne 604,077
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Trinity Rail Leasing 202-TRL 2024-
Corporate Bonds ........ccoeevvunnnes P A R 14,580,285 14,196,327 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 89656G-AC-8 . |TA A .ooovieiieiiiiiiiieiecciee [T [ 14,580,285 14,196,327
Evergreen Basket of Floating Interest Rate Swap - SOFR CVE United States Treasury N-UNSECURED
Corporate Bonds .........ccceeevunnnes | IO N 160,254,447 140,251,453 | 07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 912810-TV-0 . |-eeeereeeieeeeieieeeeeiieeeceeeeee [ 1o [ 160,254,447 140,251,453
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Private Educatio-NAVSL
Corporate Bonds .........cceeevunnes | P 500,000,000 |........... 17,014,368 19,673,310 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiciiiees o e 4,205,471 [63941G-AC-8 . [2020-BA B .......ccccuvvvieeriinnnnnneens | 1 | 17,014,368 15,467,839
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Takeda Pharmaceutical Co-SENIOR
Corporate Bonds .........coeeevunnes P A R 13,885,364 |............ 8,882,028 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 874060-BD-7 . JUNSECURED ........cooevvvuurrerneniiiinnns [ 2 eviiiiiiiiiiiinecciiineeeen foeeiiis 13,885,364 |............ 8,882,028
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds .........coeevvunnes P A R 17,008,575 17,002,258 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 532457-DG-0 . |Eli Lilly & Co-SENIOR UNSECURED .. [1 .cevverriiiiiiiininiiiiiien foeeenes 17,008,575 17,002,258
Evergreen Basket of Floating Interest Rate Swap - SOFR CME UNIVERSITY OF PENNSYLVAN-SENIOR
Corporate Bonds .........cceevvunnnes P A R 16,467,936 12,564,840 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 91481C-AA-8 . JUNSECURED NOTE .........ccovumevvernnens [T oo e 16,467,936 12,564,840
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds ..........cceeevunnes P A R 15,795,452 11,644,056 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 575718-AF-8 . | MASS INSTITUTE OF TECH-UNSECURED . [1 ...eovvviiiiiiiiininiiiiiiens fereeeenns 15,795,452 11,644,056
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds .........coeeevunnes P A R 14,078,916 13,384,278 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 12661P-AF-6 . [ CSL Finance PLC-SENIOR UNSECURED .. [ 1 ...cocuvviiiiiiiiiiiiiniiiins o 14,078,916 13,384,278
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds ..........cceeevunnes T e 4,619,632 |............ 2,529,919 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 68389X-BY-0 . | Oracle Corp-SENIOR UNSECURED ....... [2 ..eevvviiiiiiiiiiiiiiiiinenns o 4,519,632 |............ 2,529,919
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Private Educatio-NAVSL
Corporate Bonds .........cceevvunnnes P A R 13,019,870 12,971,982 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ B3942E-AA-6 . J2021-EA A ..oveeiiiiiiiiiinccieeen [T [ 13,019,870 12,971,982
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds .........coeeevunnes P A R 14,912,449 14,463,534 | 07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 049560-BE-4 . | AT0 5.45 01/15/56 ....ooovunvnenenens [T oo [ 14,912,449 14,463,534
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds .........coeeevunnes P A R 11,516,296 11,474,590 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 031162-DU-1 . | Angen Inc-SENIOR UNSECURED ......... [2 weeevviriiiiiiiiniiiiiiinnnns foeeeinns 11,516,296 11,474,590
Evergreen Basket of Floating Interest Rate Swap - SOFR CME GreenSky Home Improvemen-GSKY 2025~
Corporate Bonds ..........cceeevunnes P A R 14,545,109 14,427,580 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 39571V-AG-3 . J2A D eeriiiieiiiiienee e [ 2 i [ 14,545,109 14,427,580
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Sunnova Aurora | Issuer -SNVA 2024-
Corporate Bonds .........coeeevunnes P A R 13,799,895 13,098,989 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 86745V-AA-8 . PRT A w.eeeviiiiiiiiicniiiieieceeiens [T e 13,799,895 13,998,989
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
Corporate Bonds .........coeeevunnes P A R 10,932,178 |............ 5,579,201 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 615369-AU-9 . | Moody's Corp-SENIOR UNSECURED ..... [2 ..eoovvviiiiiiiiinniiiiiinnen foeeninis 10,932,178 |............ 5,679,201
Evergreen Basket of Floating Interest Rate Swap - SOFR CME PTTEP Treasury Center Co-SENIOR

. [Corporate Bonds ... 1. ..15,334,729 |........... 11,839,576 [07/10/2025 ..... 07/10/2045 ..... cleared 69371M-AD-9 . |UNSECURED .... ... 15,334,729 ... 11,839,576
Evergreen Basket of Interest Rate Swap - SOFR CVE Lam Research Corp-
Corporate Bonds .........coceevunnes P A R 10,330,218 |............ 6,237,618 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 512807-AX=6 . |eeeereeeeeeeeiiiiee e [T [ 10,330,218 |............ 6,237,618
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Naviant Student Loan-NAVSL 2019-GA
Corporate Bonds .........cceeevunnes P A R 13,536,918 11,995,601 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiciiiiies o [ 639410-AB-4 . B .eeeiiiiiiiiiiiineeeiriieecceieeee [T [ 13,536,918 11,995,601
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Sunnova Sol V Issuer LLC-SNVA 2023-
Corporate Bonds .........coeeevunnes P A R 12,685,737 13,589,901 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 86745X-AA-4 . [TA A oo [T [ 12,685,737 13,589,901
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Anheuser-Busch InBev Wor-SENIOR
Corporate Bonds ........ccoeevvunnnes P A R 10,449,173 |............ 8,507,811 07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiiies o [ 035240-AU-4 . JUNSECURED ........coevvvvummrnnnenniinnns [ 1o e 10,449,173 |............ 8,507,811
Evergreen Basket of Floating Interest Rate Swap - SOFR CVE Cisco Systems Inc-SENIOR UNSECURED
Corporate Bonds .........cceeevunnes T [ o 13,319,961 12,770,600 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiciiies o [ AT275R-BV-3 . [oeeeeeieieeeeeieeeeeieeeeeee [ T o 13,319,961 12,770,600
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Navient Private Educatio-SERIES 18-
Corporate Bonds .........cccoceeuenes Pl AP PPPPPPP RPPPPUT 11,698,463 11,290,465 |07/10/2025 ..... 07/10/2045 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | 63940U-AD-6 . DA CLASS B ......cccevveeeeviiinneeneeee [T i foeeein, 11,698,463 11,290,465
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Evergreen Basket of Floating Interest Rate Swap - SOFR CME SUTTONPARK STRUCTURED SE-SERIES 17-
57629* RS2 ......... Corporate Bonds .......ceeeevvvvicees |1 i e [ 11,374,276 |............ 9,877,342 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 869507-AA-1 . 1A CLASS A ..oovviiiiiiiiiiiiiieenens [T e 11,374,276 |............ 9,877,342
Evergreen Basket Interest Rate Swap - SOFR CME Nelnet Student Loan Trus-NSLT 2025-
57629* RS2 ......... Corporate Bonds .......ceeeevvvvvcnes |1 i e [ 11,095,647 |........... 11,500,952 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 64035U-AD-0 . [CA C eevvveeeeeiiiiieeeeiiiieeeeeenn [T e 11,995,647 |........... 11,500,952
Evergreen Basket Interest Rate Swap - SOFR CVE Union Pacific Corp-SENIOR UNSECURED
57629* RS2 ......... [Corporate Bonds ... 9,130,000 |............ 5,296,430 | 07/10/2025 ..... 07/10/2045 ..... cleared 907818-ER-5 . ....9,130,000 .... 5,296,430
Evergreen Basket Interest Rate Swap
57629* RS2 ......... Corporate Bonds .......ceeevvvvvvcnes |1 i e e 10,636,014 |............ 8,925,939 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 575718-AA-9 . | MASS INSTITUTE OF TECH-NOTE ........ [1 cocorriiiiiiiiiiiiiiiiiiiens fees 10,636,014 |............ 8,925,939
Evergreen Basket Interest Rate Swap - SOFR CME Nor folk Southern Corp-SENIOR
57629* RS2 ......... [Corporate Bonds ... ..10,593,541 |............8,919,706 [07/10/2025 ..... 07/10/2045 ..... cleared 655844-CB-2 . |UNSECURED ... ...10,593,541 ....8,919,706
Evergreen Basket Interest Ra
57629* RS2 ......... Corporate Bonds .......ceeevvvvvicnes |1 i e e 11,065,755 |............ 7,867,690 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiciiiins o [ 594918-CF-9 . | Microsoft Corp-SENIOR UNSECURED ... [1 ..eevveviiiiiiiiiiiiiiiiiien fereeeiis 11,055,755 |............ 7,867,690
Evergreen Basket Interest Rate Swap - SOFR CME CF Hippolyta Issuer LLC-SERIES 20-1
57629* RS2 ......... Corporate Bonds .......ceeevvvvvvcnes |1 i e [ 10,239,345 |............ 6,123,481 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 12530M-AD-7 . [CLASS B2 .....evvveveviiniieineciineens [ 1 o 10,239,345 |............ 6,123,481
Evergreen Basket Interest Rate Swap - SOFR CME
57629* RS2 ......... Corporate Bonds .......c.eeevvvevvcnes |1 oo | [ 8,748,299 |............ 8,957,191 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 548661-EN-3 . | Lowe's Cos Inc-SENIOR UNSECURED ... [2 ....ooeoiiiviininnniiiinnnnes [ 8,748,299 |............ 8,957,191
Evergreen Basket Interest Rate Swap - SOFR CVE United States Treasury N-UNSECURED
57629* RS2 ......... Corporate Bonds .......c.eeevvvvvvienns |1 i i [ 121,672,339 |.......... 106,397,654 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 912810-TV-0 . |-eeeerieiieeeeeiiiee e [ 1o [ 121,572,339 |.......... 106,397,654
Evergreen Basket Interest Rate Swap - SOFR CME ECOM ATLANTIC INC Guaranteed Senior
57629* RS2 ......... Corporate Bonds .......c.eeevvvvvvces |1 i | [ 15,000,000 |........... 15,036,399 (07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 27889*-Al-9 . Notes Series A ......oooovveeereennins [T oo e 15,000,000 |........... 15,036,399
CounterpointeSRE CPACE 706 Mission
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Street - 2023-2 Class A
57629* RS2 ......... Corporate Bonds .......ceeeveevviins |1 eiiiiiiii i e [ 30,000,000 |........... 27,741,000 (07/10/2025 ..... 07/10/2045 ..... cleared ....ocevviiiiiiiiieceiens e [ 22228#-AA-4 . [Certificates 1and 2 ....cooeeeeieies [ 1 oo e 30,000,000 |........... 27,741,000
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Atlas Securitized Products Funding
57629* RG6 ......... Corporate Bonds .......cceeeveeviicns | 1 eiiiiiiii e e 500,000,000 |.......... 331,942,657 |.......... 338,318,874 |07/10/2025 ..... 07/10/2045 ..... cleared ....ooceeeeieiiiiiiiie s e [ 5,092,706 [04941*-AA-2 . |1 LP - Revolver A-1A ...occcooeveeies [ 1 i [ 331,942,657 |.......... 333,226,168
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Caterpillar Inc-SENIOR UNSECURED
57629* RG6 ......... Corporate Bonds .......ceeeveevvvins |1 eiiiiiiiiic e [ 23,546,155 |........... 18,978,983 |07/10/2025 ..... 07/10/2045 ..... cleared ....oceeviiiiiiiiieciins e [ 149123-CE-9 . BOND ...oveeeeeiiiiiiiee e | T o 23,546,155 |........... 18,978,983
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57629* RG6 ......... Corporate Bonds .......ceeeevevviins |1 ciiiiiii [ [ 22,226,749 |........... 21,557,113 | 07/10/2025 ..... 07/10/2045 ..... cleared ....ooueeiiiiiiiiiicins e [ 58933Y-BN-4 . |Merck & Co Inc-SENIOR UNSECURED ... [1 ..eeeveriiiiiiiiiiiiiiiiiee [ 22,226,749 |......c... 21,557,113
Evergreen Basket of Floating Interest Rate Swap - SOFR CVE HASI SYB 2017-1 LLC Senior Secured
57629* RG6 ......... Corporate Bonds .......ceeeevevivins |1 eiiiiiiii i e [ 22,462,635 |........... 19,778,127 |07/10/2025 ..... 07/10/2045 ..... cleared ....ocueeiiiiiiiiiecies e [ 40408L-AC-T . |oeeerreeeeeeiiiiinieeeesiineeeeeeiieeees [ 1 e 22,462,635 |........... 19,778,127
Evergreen Basket of Floating Interest Rate Swap - SOFR CME
57629* RG6 ......... Corporate Bonds .......ceeevvevviins |1 eiiiiiiii i e [ 25,000,000 |........... 15,630,418 |07/10/2025 ..... 07/10/2045 ..... cleared ....ocueeiiiiiiiiiecies e [ 05379B-D#-1 . | Avista Corp. Senior Secured Notes |1 ......oooooiiiiiiiiiiiiiiinnns foeeiiiie 25,000,000 |........... 15,630,418
Atlas Warehouse Lending Company,
Evergreen Basket of Floating Interest Rate Swap - SOFR CME L.P.-Senior Unsecured Notes due 2029
57629* RG ......... Corporate Bonds .......ceeevvvvvicnes |1 i i [ 25,000,000 |........... 25,586,533 |07/10/2025 ..... 07/10/2045 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 049463-AB-8 . |-oeuvrrieeeeeeiiiiie e [ 2 i [ 25,000,000 |........... 25,586,533
CounterpointeSRE CPACE 706 Mission
Evergreen Basket of Floating Interest Rate Swap - SOFR CME Street - 2023-2 Class A
57629* RG6 ......... Corporate Bonds .......ceeeveevviiins |1 ciiiiiiii e [ 70,000,000 |........... 64,729,000 (07/10/2025 ..... 07/10/2045 ..... cleared ....oceeviiiiiiiiieciies e [ 22228#-AA-4 . [Certificates 1and 2 ....cooeeereeees [ 1 oo e 70,000,000 |........... 64,729,000
Long Fixed Rate ABS Bank Loan or VAN OORD FINANCE BV 7 Year Senior U
57629*SK8 .......... Corporate Bond ......cceeeeveeiiiiens |1 i [ 12,998,100 |........... 13,150,170 |........... 12,852,039 (10/09/2025 ..... 10/09/2032 ..... CUPTENCY SWAP ...vvveeeeieiiiiieeeeeis [eeeeeeiiiines 320,790 |oeeveeeirnnes 380,836 |N91548-AB-4 . [..eeeeeeiiiiiiiiiiiiiiiiiieceiiiiiieeeen | 2 e [ 12,829,380 |........... 12,471,203
Long Fixed Rate ABS Bank Loan or VAN OORD FINANCE BV 5 Year Senior U
57629* M4 .......... Corporate Bond ......ceevevveriiines |1 i [ 28,923,700 |.....oveens 29,262,090 |........... 28,528,893 | 10/09/2025 ..... 10/09/2030 ..... CUPTENCY SWAP ..eevveeeereiiiiieeeeeis [eeeeeeiiiiees 713,830 | 827,913 |NO1B4B-AE-8 . |.oeeeirrerieeiiiiiiiiee s [ 2 e feeee 28,548,260 |........... 27,700,980
Long Fixed Rate ABS Bank Loan or SOCIETA GASDOTT ITALIA SPA-Senior
57629*3L6 .......... Corporate Bond ......cceeeeveeriicnes |1 i [ 77,511,292 | 78,970,485 |........... 77,377,075 [07/22/2025 ..... 07/23/2032 ..... CUPTENCY SWaP ....evveerreeiiieeeenaes foreeeieinns 1,064,274 |............ 1,667,463 | T9006*-AA-2 . [Secured Note .........ccccoeeeeeriiiiis |2 coiiiiiiiii e o 77,906,211 |........... 75,709,612
Long Fixed Rate ABS Bank Loan or BERKSHIRE HATHAWAY INC - Senior
57629*8J1 .......... Corporate Bond ......cceeeeveeiiienns |1 i [ 64,220,579 |.......e.. 70,218,843 |........... 63,847,018 (07/30/2025 ..... 07/30/2030 ..... CUPTENCY SWaP ...eevveeereeiiiereenees feeeeeieinns 5,968,019 |............ 7,209,958 [084670-E*-5 . |Unsecured Notes 2080 ........cccceeees | 1 eeeieiiiiiiiiiiiiiiiieee e 64,250,824 |........... 56,637,060
Long Fixed Rate ABS Bank Loan or
57629*RT0 .......... Corporate Bond ......cceeeeveeiiiiens |1 i [ 44,355,600 |........... 44,984,970 |........... 44,479,777 | 09/25/2025 ..... 06/26/2035 ..... CUPTENCY SWAP ...vvveeeeieiiiiieeeeeis [eeeeeeiiiines 219,780 | 316,144 | oo EDF SA - Tranche A ...cceeveeiiicii |2 ciiiiiiiieciieeeees e 44,765,190 |........... 44,163,633
Long Fixed Rate ABS Bank Loan or CHANE TERMINALS SUBHOLDING |1 BV -
57629*N2 .......... Corporate Bond ......cceeeeveeiiiiens |1 i [ 41,714,400 |........... 41,721,680 |........... 41,886,391 (08/26/2025 ..... 08/28/2032 ..... CUPTENCY SWAP ...vvveeeeieiiiiieeeeeis [eeeeeeiiiines 141,960 |.......ceeeeees 178,507 [N19538-AB-4 . [Senior Secured Notes EUR ............. |2 coooriiiiiiiiiiiiiiiiieeneis Joeeeiiins 41,579,720 |........... 41,707,884
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2024-111-BABSN
57629%RV5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeevriiiiiinnnnnnns Joerenis 300,000,000 |........... 50,000,000 |........... 37,842,613 | 09/09/2025 ..... 09/09/2055 ..... cleared ....ooceeeeeeeiiiiiieeen s e [ (12,197,337)| 067924-AE-0 . [2024-3A B ....oeeveeiiiieieeciiceeees | T e o 50,000,000 |........... 50,039,950
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Diameter Capital Clo 1 L-DCLO 2021-
57629%RV5 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiniiinii Jooviniiee e feeeeeis 45,875,000 |........... 45,951,382 |09/09/2025 ..... 09/09/2055 ..... cleared ....oceeviiiiiiiiieciins e [ 25255D-AL-4 . 1A ATR L.ooeeiiiiieeeeeeee [T e 45,875,000 |........... 45,951,382
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CDL 2018-1 SPV LLC - Revolving
57629%RV5 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceeveiiiiiiminninins fooviiiiiieiieiiieees feeeene 197,000,000 |......... 197,000,000 |09/09/2025 ..... 09/09/2055 ..... cleared ....occeeviiiiiiiiiccies e [ 127230-AA-7 . [Credit Facility ......ooooooonennniiis [T oo ot 197,000,000 |......... 197,000,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Atlas Secured Advance Funding, L.P.
57629*RV5 ... ABS Bank Loans and Corporate Bonds ..31,200,000 |...........31,128,240 [09/09/2025 ..... 09/09/20%5 ..... cleared 049400-AB-0 . ...31,200,000 ...31,128,240
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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 Interest Rate Swap - SOFR CVE WFIC Bethesda CLO 1 LLC-MFCLO 1A CR

57629%RVS ... ABS Bank Loans and Corporate Bonds |1 .. ..16,600,000 |........... 16,609,296 [09/09/2025 ..... 09/09/2055 ..... cleared 55286C-AN-2 . ...16,600,000 ... 16,609,296
Evergreen Basket of Long Fixed Rate Interest Rate Swap -

57629%RV5 .......... ABS Bank Loans and Corporate Bonds |1 .......ccccooviiiiiiniiiiiins foovinnnniciiiiiieeeens foneiiinns 16,500,000 |........... 16,502,574 (09/09/2025 ..... 09/09/2055 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 12567H-AS-1 . [TA BR oo [ T o 16,500,000 |........... 16,502,574

Blackstone Credit Rated Fund Trust

Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME ISPV LP - Tranche A-2 Delayed Draw

57629%RP8 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceveeriiiiiinnnnnnns foevenes 300,000,000 |........... 78,571,429 |........... 61,281,438 [09/15/2025 ..... 09/15/2055 ..... cleared ....ooceeeeieiiiiiiiieen s e [ (17,289,991)| 09262X-AB=7 . [Term Loan .......cceevueeereernicnennees | 1 oiiiiiis o 78,571,429 |........... 78,571,429
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CL-BMM 2023-

57629%RP8 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiinniiiie Joviiiiei e [ 43,333,333 |........... 43,301,917 | 09/15/2025 ..... 09/15/2055 ..... cleared ....ooueeiiiiiiiiiicins e [ 067934-AJ-8 . |ITA ATR oooeiiiieecieeeeee [ 1 [ 43,333,333 |........... 43,301,917
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Blackstone Cooper Asset Holdco LLC-

57629%RP8 .......... ABS Bank Loans and Corporate Bonds |1 ......cccooeiiiiiiiiiiiiiiies fooiiiiee e feeeees 187,402,597 |.......... 187,402,597 |09/15/2025 ..... 09/15/2055 ..... cleared ....ooueeiiiiiiiiiicins e [ 09263R-AA-1 . [Delayed Draw Term Loan ...........ccee |1 cooiiiiiiiiiiiiiiiieen foeeeee 187,402,597 |.......... 187,402,597
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Cliffwater Corporate Lending Fund -

57629*SPT7 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiinncniiics Jooviinnes 90,000,000 |......... 100,000,000 |........... 9,129,665 | 09/18/2025 ..... 09/18/2040 ..... cleared .....oceeeiiiiiiiiiiieiies e [ (3,870,335) | 186858-AB-8 . [Effective Date Term Loan ............ |1 cooiiiiiiiiiiiiiiiiiene [ 100,000,000 |......... 100,000,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2024-V-BABSN 2024-

57629%RW3 .......... ABS Bank Loans and Corporate Bonds |1 ........ccceveeriiiiiinnnnnnns foevenes 300,000,000 |........... 60,000,000 |........... 41,828,893 | 09/18/2025 ..... 09/18/20%5 ..... cleared ....ooceeeeieiiiiiiiieen s e [ (18,323,267)| 06763Y-AG-4 . [6A B ...cooeeeeeieiiiiiiiiiceeeeeeeees | T e 60,000,000 |........... 60, 152, 160
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Dryden 43 Senior Loan Fu-DRSLF

57629%RW3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooeiiiiiiiiinniinii Jooviiiiiee e feeeeeiis 60,000,000 |........... 60,028,140 (09/18/2025 ..... 09/18/20%5 ..... cleared ....occeeviiiiiiiiiecies e [ 26245C-BA-5 . [2016-43A AR3 .....oooiiiiiiiiiiiiiiin [ 1 [ 60,000,000 |........... 60,028, 140
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME HPS Private Credit CLO 2-HPSPR

57629%RW3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccoeeiiiiiiiiiniiinii Joviiiiiee e feeeeiies 54,550,000 |........... 54,550,000 | 09/18/2025 ..... 09/18/2055 ..... cleared ....ooueeiiiiiiiiiicins e [ 404430-AA-1 . J2024-28 A oo [T [ 54,550,000 |........... 54,550,000
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Whitebox CLO |11 Ltd-WBOX 2021-3A

57629%RW3 .......... ABS Bank Loans and Corporate Bonds |1 .......ccceovvriiiiiiiinniinii Joviiiiee e feeeeiies 52,000,000 |........... 52,042,484 |09/18/2025 ..... 09/18/2055 ..... cleared ....ocevviiiiiiiiieceiens e [ 96467H-AL-0 . JATR ..o [T [ 52,000,000 |........... 52,042,484
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Wellfleet CLO 2024-1 Ltd-WELF 2024-

57629*RW3 ... ABS Bank Loans and Corporate Bonds |1 .. ..50,000,000 |...........50,048,800 [09/18/2025 ..... 09/18/20%5 ..... cleared 94951A-AA-7 . . ...50,000,000 ...50,048,800
Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Silver Point Clo 5 Ltd-SPCLO 2024-

57629%RW3 .......... ABS Bank Loans and Corporate Bonds |1 .......cccooviiiiiiiiiiniiiii fooviiiiiee e feeeeeiis 35,000,000 |........... 35,032,095 |09/18/2025 ..... 09/18/20%5 ..... cleared ....occeeviiiiiiiiiecies e [ 82809B-AA-4 . JBA AT .o [ T [ 35,000,000 |........... 35,032,095

Need to File with |Long Fixed Rate ABS Bank Loan or COOPERATIE KONINKLIJKE C Senior

the NAIC ... ... [Corporate Bond ... T VA ..11,962,000 |........... 11,437,318 [03/04/2026 ..... 03/04/2036 ..... Currency Swap ....269,000 |.. ....139,764 [N2262#-AA-8 . |Unsecured Notes A ... 11,693,000 ... 11,297,554

Need to File with |Long Fixed Rate ABS Bank Loan o WARIPOSA temp forward se

the NAIC ............ Corporate Bond ........cceeeeeeiunnnns 1Z e [ 17,535,000 |...oeveenneee 408,500 |...evveernnnen 206,739 |06/03/2026 ..... 06/03/2038 ..... CUPTENCY SWAP ..evvveeeeeeiiiiieeeieis [eeeeeeiiinees 408,500 |...eeveernnnen 206,739 | covriiiiiiiii e | e e [

Need to File with |Long Fixed Rate ABS Bank Loan or MARIPOSA temp3 forward settling

the NAIC ............ Corporate Bond ........cceeeeeeeiunnnns 1Z e [ 29,225,000 |....evveennnne 672,500 |....ceveenns (340,537)|09/02/2026 ..... 09/02/2036 ..... CUPTENCY SWAP ...vvveeeeieiiiiieeeeeis [eeeeeeiiiines 672,500 |....ceveenes (340,537)| evvveereeenns DONG ... | e [ [
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Loan Asset Issuer LLC, Series 2025

57629*S05 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoeeviiiiieceennics foerenee 300,000,000 |............ 4,037,697 |......... (15,883,813) [ 10/23/2025 ..... 10/23/2055 ..... cleared ...ooceveieeiiiiiiies e [ (19,908,772) [ 53949R-AA-1 . IBTCL-1 .ooeeiiiiieiiiiiiiieeeeeieee | 1 [ 4,087,697 |............ 4,024,959
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Cerberus Loan Funding 52-CERB 2025-

57629*S05 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joviiiiiee e feeeeiies 67,809,000 |........... 67,758,686 | 10/23/2025 ..... 10/23/2055 ..... cleared ....occeeviiiiiiiiiecies e [ 18675M-AA-1 . [BA A oo | T e o 67,809,000 |[........... 67,758,686
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Allegro CLO XIV Ltd-ALLEG 2021-2A

57629*S05 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis fooviiiineiieiiiiieeees feeeeeies 67,361,000 |........... 67,522,195 | 10/23/2025 ..... 10/23/2055 ..... cleared ....oceeviiiiiiiiieciies e [ 01751A-A0-9 . JATR Lo [T [ 67,361,000 |[........... 67,522,195
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Capital Street Master Tr-CAPST

57629*S05 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooiiiiiiiiiiiiiiis Joviiiiiee e feeeeiies 62,000,000 |........... 61,706,182 | 10/23/2025 ..... 10/23/2055 ..... cleared ....occeeviiiiiiiiiecies e [ 14051L-AC-6 . [2025-1 A .oeeeiiieeiiiiiieeeceees | T e o 62,000,000 |........... 61,706, 182
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME

57629*S05 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoooiiiiiiiiiiiiiis Jooviiiiieeieiieieeees feeeeeies 61,113,022 |........... 61,169,438 [10/23/2025 ..... 10/23/2055 ..... cleared ....ocueeiiiiiiiiiecies e [ 12719R-AA-5 . [ CTM 2025-2A A1-CTM 2025-2A A1 ..... |1 cooiiiiiiiieiiieee e o 61,113,022 |........... 61,169,438
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME

57629*305 .. ABS Bank Loans and Corporate Bonds |2 .. ..38,973,343 |........... 39,070,153 [10/23/2025 ..... 10/23/2055 ..... cleared 04039B-AA-0 . | Arini US Clo Il Ltd-ARIN 2A A ..... ... 38,973,343 ...39,070, 153
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME

57629*S05 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiee e feeeeeiis 16,800,000 |........... 16,815,254 (10/23/2025 ..... 10/23/2055 ..... cleared ....oceeviiiiiiiiieciies e [ 49835M-AG-4 . | KKR CLO 60 Ltd-KKR 2024-60A C ..... [1 .ccorrrriiiiiiiiiiiiiiiiens feeeeee 16,800,000 |........... 16,815,254
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Anchorage Capital CLO 19-ANCHC

57629*305 .. ABS Bank Loans and Corporate Bonds |2 .. ..16,600,000 |........... 16,645,036 [10/23/2025 ..... 10/23/2055 ..... cleared 03328J-AS-6 . [2021-19A CR .... ...16,600,000 ... 16,645,036
Evergreen basket of USD Fixed Rate Interest Rate Swap - Anchorage Capita

57629*S05 .......... ABS Bank Loans and Corporate Bonds |2 .......cccooeiiiiiiiiiiiiiis Jooviniieiieiiiiieeees feeeeeies 16,031,275 |........... 16,186,013 | 10/23/2025 ..... 10/23/2055 ..... cleared ....ocueeiiiiiiiiiecies e [ 03328l-BE-7 . [2016-9A AR3 ......eoeeieiiiiiiiieeeeees [ 1 [ 16,031,275 |........... 16,186,013
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2025-111-BABSN

57629*305 .. ABS Bank Loans and Corporate Bonds |2 .. ..15,900,000 |... ..15,941,976 | 10/23/2025 ..... 10/23/2055 ..... cleared 06764P-AE-7 . [2025-3A B ... ...15,900,000 ... 15,941,976
Evergreen basket of USD Fixed Rate Interest Rate Swap Oxford Finance Funding

57629*S05 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Jooviiiiee e feeeeeiis 15,407,000 |........... 15,317,639 [10/23/2025 ..... 10/23/2055 ..... cleared ....oceeviiiiiiiiieciies e [ 69145%-AG-6 . |LLC/Class A-4 Note ..........ccooooees [T oo e 15,407,000 |........... 15,317,639
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME AIMCO CLO Series 2018-B-AINMCO 2018-

57629*S05 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccoeoiiiiiiiiiiiiiis fooviiiieiieiiieeeees feeeeeies 15,000,000 |........... 15,025,740 (10/23/2025 ..... 10/23/2055 ..... cleared ....occeeviiiiiiiiiecies e [ 00900P-BE-4 . |BA BR3 ...oeieiieeeeeiiiieeeeeeees [ 1 [ 15,000,000 |........... 15,025,740
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME CIFC Funding 2018-11 Ltd-CIFC 2018-

57629*S05 .......... ABS Bank Loans and Corporate Bonds |2 .......cccoeoiiiiiiiiiiiiiis Joovieieeiieiiiiieeees feeeeiies 15,000,000 |........... 15,024,525 | 10/23/2025 ..... 10/23/2055 ..... cleared ....occeeviiiiiiiiiccies e [ ATAB0H-AN-5 . [2A BR ..o | T e o 15,000,000 |........... 15,024,525
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Elmwood CLO Il Ltd-ELMW2 2019-2A

57629*305 .......... ABS Bank Loans and Corporate Bonds |2 .......ccccceoiiiceiiiiiiiiis |oosiiiiiiesiiiiiiieeees foeeeeiieis 15,000,000 |........... 15,031,200 |10/23/2025 ..... 10/23/2055 ..... cleared .....ccoeeeieiiiiiiiiieiiiiiiins e | 29001L-BA-8 . IBRR ......eeeeiiiiiiiiieiiiiiiiieeeeeieee [ 1o feee 15,000,000 |........... 15,031,200
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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
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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 Interest Rate Swap - SOFR CME Goldentree Loan Manageme-GLM 2022-

57629*305 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 15,000,000 |........... 15,010,140 | 10/23/2025 ..... 10/23/2085 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 38138F-AU-5 . |12A BIR ..o L U R 15,000,000 |........... 15,010,140
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Invesco US CLO 2024-4 Lt-INVCO

57629*305 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 15,000,000 |........... 15,024,240 (10/23/2025 ..... 10/23/2085 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 46151B-AE-5 . J2024~4A B ......ooeniiiiiiiiiiieeneee [T [ 15,000,000 |........... 15,024,240
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Jamestown CLO XVI Ltd-JTWN 2021-16A

57629*305 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins fooniniinniiiiiiinenens foneiiinns 15,000,000 |........... 15,013,890 |10/23/2025 ..... 10/23/2085 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 4T048R-AN-5 . BR ...ooiiiiiiiiieiie e L U R 15,000,000 |........... 15,013,890
Long Fixed Rate ABS Bank Loan or NORTHRIVER MIDSTREAM PIP Senior

57629%3C6 .......... Corporate Bond ........cceeevvviinnnnns U R 17,298,741 |........... 17,540,123 |........... 16,869,564 | 11/06/2025 ..... 03/10/2039 ..... CUrTency SWap ....eeeeeeeecuneenenninns foeveeiiiiinnns 241,766 | 59,051 | C6681*-AB-6 . [Secured Notes Series B ............... 2 e [ 17,298,357 |........... 16,810,513
Long Fixed Rate ABS Bank Loan or NORTHRIVER MIDSTREAM PIP Senior

57629*3B8 .......... Corporate Bond ........ccecevvreiunnnes U R 17,339,008 |........... 17,586,395 |........... 16,977,419 | 11/06/2025 ..... 03/10/2039 ..... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 242,399 ..o 62,878 [C6681*-AA-8 . [Secured Notes Series A ............... 2 e [ 17,343,996 |........... 16,914,541
Long Fixed Rate ABS Bank Loan or SPORTING ENTERTAINMENT S Senior

57620*RN3 .......... Corporate Bond ........cceevvieinnnns U R 27,652,300 |........... 28,094,450 |........... 26,926,864 | 10/22/2025 ..... 06/30/2053 ..... CUPTenCY SWap ...eveeeeeeeeuveereeniis feeeeiiiiinnns 356,110 |.oocvveennnne 389,697 | X9000%-AA-3 . [Secured Notes .............ccccceiunnns 2 e [ 27,738,340 |........... 26,537,167
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME

57629*SR3 .......... ABS Bank Loans and Corporate Bonds |2 .........ccccoovvivieenninins |oevinnns 300,000,000 |........... 11,547,657 |........... (5,576,874) [ 10/29/2025 ..... 10/29/2085 ..... cleared .....ccvveieiiiiiiiiiiiees o [ (17,153,216) [ 04039B-AA-0 . |Arini US Clo Il Ltd-ARIN 2A A ..... L U R 11,547,657 |........... 11,576,342
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Silver Point CLO 11 Ltd-SPCLO 2025-

57629*SR3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 37,500,000 |........... 37,518,075 [10/29/2025 ..... 10/29/2085 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 82809X-AA-6 . |TTA A1 Lo [T [ 37,500,000 |........... 37,518,075
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME MidOcean Credit CLO XVII-MIDO 2025-

57629*SR3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 48,741,000 |........... 48,743,924 |10/29/2025 ..... 10/29/2085 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 59803L-AA-6 . [18A A1 ..eeveiiiiiiiiiiiiiiiiieeeee [T [ 48,741,000 |........... 48,743,924
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME BCC Middle Market CLO 20-BCMM 2025-

57629*SR3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuvieiiiiiiins foovinennniiiiiiinenees feneiiinns 50,000,000 |........... 49,915,400 | 10/29/2025 ..... 10/29/2085 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 055330-AA-2 . J2A A1 i T [ 50,000,000 |[........... 49,915,400
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME HPS Private Credit CLO 2-HPSPR

57629*SR3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviiviiiiiiiiins foovnnnnniiiiiiiinenens foneiiinns 48,435,000 |........... 48,314,978 | 10/29/2025 ..... 10/29/2085 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 443280-AV-3 . J2023-1A AR ..o [T e 48,435,000 |........... 48,314,978
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Woodmont 2021-8 Trust-WDMNT 2021-8A

57629*SR3 .......... ABS Bank Loans and Corporate Bonds |2 ........cccoovviuviiiiiniiins foovinennnciiiiiinenees feneiiinns 48,435,000 |........... 48,301,804 [10/29/2025 ..... 10/29/2085 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 97988M-A0-6 . JATR ..o [T [ 48,435,000 |........... 48,301,804
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME Birch Grove Clo 9 Ltd-BGCLO 2024-9A

57629*SR3 .......... ABS Bank Loans and Corporate Bonds |2 ........ccccoovviuviiiiiiiiins foovinnenniiiiiiiienees foneiiinns 50,000,000 |........... 50,124,400 | 10/29/2025 ..... 10/29/2085 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 09077W-AA-6 . AT weeeiiiiiiiieieeciiecceeeeee [T [ 50,000,000 |........... 50, 124,400
Evergreen basket of USD Fixed Rate Interest Rate Swap - SOFR CME

57629*SR3 .. ABS Bank Loans and Corporate Bonds |2 .. ..15,000,000 |........... 15,047,370 [10/29/2025 ..... 10/29/2085 ..... cleared 06764L-AD-8 . 1. ...15,000,000 ... 15,047,370
Evergreen Basket of Floating Interest Rate Swap -

57629*SA0 .......... Corporate Bonds .........ccceeeeiunnnns R RN 300,000,000 |........... 16,080,031 |........... 22,502,345 | 11/07/2025 ..... 11/07/205 ... cleared .....ocovveieiiiiiiiiiiciiiies e [ 10,322,380 (575718-AB-7 . L U R 16,080,031 |........... 12,179,965
Evergreen Basket Interest Rate Swap - SOFR CME Pfizer Investment Enterp-SENIOR

57629*SA0 ... Corporate Bonds ... 2. 7,816,958 |............ 7,392,559 | 11/07/2025 ..... 11/07/205 ... cleared 716973-AH-5 . |UNSECURED ... 1. ....7,816,958 ... 7,392,559
Evergreen Basket Interest Rate Swap

57629*SA0 .......... Corporate Bonds ..........coeveviunnnns N R RN 6,289,945 |............ 6,036,819 | 11/07/2025 ..... 11/07/205 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 63941F-AD-8 . |Navient Private Education Ref ..... T [ 6,289,945 |............ 6,036,819
Evergreen Basket Interest Rate Swap - SOFR CME

57629*SA0 ... Corporate Bonds ... 2. ..96,233 |... 11/07/2025 ... 11/07/205 ... cleared 00206R-KB~7 . | AT&T Inc-SENIOR UNSECURED .......... |2 .. ..64,369
Evergreen Basket Interest Ra SUNRUN BRUTUS HOLDINGS 2 Sunrun

57629*SA0 .......... Corporate Bonds ..........coeveviunnnns U R 186,212,186 |.......... 182,906,498 |11/07/2025 ..... 11/07/205 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 86774#-AA-7 . Brutus P ....ccvviiiiiiiiiiiies T [ 186,212,186 |.......... 182,906,498
Evergreen Basket Interest Rate Swap - SOFR CME BX FRONTIER MEMBER | LLC 1ST

57629*SA0 .......... Corporate Bonds .........cccoeeeiunnns N R RN 73,815,130 |........... 72,396,130 | 11/07/2025 ..... 11/07/205 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 05647@-AA-4 . |CLOSING SER A SRNT ......ccoevinnnnnns 2 e [ 73,815,130 |........... 72,39, 130
Evergreen Basket Interest Rate Swap - SOFR CME

57629*SA0 .......... Corporate Bonds ..........coeveviunnnns N R RN 49,101,070 |........... 48,015,660 (11/07/2025 ..... 11/07/205 ... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ GOO74K-AA-7 . | ACS EQUITY I LIMITED ..ovevvveeeeees [ 1 i [ 49,101,070 |........... 48,015,660
Evergreen Basket Interest Rate Swap - SOFR CME GreenSky Home Improvemen-GSKY 2025~

57629*SA0 .......... Corporate Bonds .........c.coeeeviunnnns N R RN 26,756,814 |........... 26,404,382 | 11/07/2025 ..... 11/07/205 ... cleared .....ccovveiiiiiiiiiiiiciiiies o [ 39571M-AD-8 . IBAB oot L U R 26,756,814 |........... 26,404,382

Need to File with |Long Fixed Rate ABS Bank Loan or PORTERBROOK RAIL FINANCE Senior

the NAIC ............ Corporate Bond ........cceevvveinnnns 7 R 12,248,200 |........... 12,046,100 |........... 12,125,107 |02/10/2026 ..... 10/20/2032 ..... CUrrency SWap .....eeeeevcveeeeeeiiins foeviiinnnnnns (210,560) |-..evvveennnne (255,547) [ G7178*-AK-0 . [Secured Notes due 2032 ............... 72U KRR 12,256,660 |........... 12,380,654
Long Fixed Rate ABS Bank Loan or DFMG HOLDING GMBH Senior Secured

57620*D4 .......... Corporate Bond ........ceeevvieiunnns R RN 117,297,200 |.......... 118,435,120 |.......... 114,973,391 | 12/04/2025 ..... 12/04/2032 ..... CUrrency SWap ......eeeeevecuveeeeenines foeveeiinnns 1,259,840 |............. (151,120)| D2002*-AA-8 . [Notes ........ceeerviurerieiiiininnnnnnns 2 e [ 117,175,280 |.......... 115,124,511
Long Fixed Rate ABS Bank Loan or PD PORTS ACQUISITIONS UK Senior

57620%SE2 .......... Corporate Bond ........cceevvevinnnns U R 33,299,400 |........... 32,826,960 |........... 32,439,402 | 12/10/2025 ..... 12/11/2032 ... CUrrency SWap .....eeeeevcveeeeeeiiins foeviiinnnnnns (365,760)|-....cvvennn (719,535) | G6992#-AA-4 . [Secured Notes due 2032 GBP .......... 72U KRR 33,192,720 |..eeveeennn 33,158,937

Need to File with |Long Fixed Rate ABS Bank Loan or

the NAIC ............ Corporate Bond ........ceeevvieiunnns 7 R 66,650,000 |........... 67,035,000 |........... 65,359,669 | 12/15/2025 ..... 12/16/2035 ... CUPTency SWap ....eeeeeeeecuveenennins foeeeiiiiiinnns 380,000 |...cvvveennnne 464,758 | G29724-AA-7 . | AGS AIRPORTS LTD Senior Term Loan [2Z .......ccccuvverreviuninnnnns foeennnnnns 66,655,000 |........... 64,894,911

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Diameter Capital CLO 4 L-DCLO 2022-

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccccovviiinininennnns |oevinnnns 250,000,000 |........... 49,973,128 |......ec.. 48,252,951 |01/09/2026 ..... 01/09/2056 ..... cleared .....ocoveeieiiiiiiiiiiiiees i [ (1,777,049) [ 25255N-BC-1 . J4A ARR ..o [ 1 [ 49,973,128 |........... 50,030,000

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MidOcean Credit CLO XXI1-MIDO 2026-

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiinininnis fonininniiiiiiiieeeees foneiiinns 48,250,000 |........... 48,248,504 |01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 59803R-AA-3 . J22A A1 oo L U R 48,250,000 |........... 48,248,504

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviiiiiiienniinis foviniiniciiiiiiieeee fenieiinns 48,000,000 |........... 48,044,832 |01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveiiiiiiiiiiiiiiees o [ 3714P-AA-6 . | Generate CLO Ltd-GNRT 2024-17A A1 [ 1 ..cvvriiiiiiiiiiiiiiiiiens feees 48,000,000 |[........... 48,044,832

Need to File with [Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE WISE CLO 2023-1 Ltd-IIYZE 2023-1A AR

the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccccooviiiveniiiiiies |ovvinnniiiiiiiiiiinees foveeiinnns 40,200,000 |........... 40,267,817 [01/09/2026 ..... 01/09/2056 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | ITTAB-AL-7 . e L PP FPPTTOY 40,200,000 |........... 40,267,817
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2025-11-BABSN 2025-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiinnniniis fooviniiniciiiiiieeeees feeeiiinns 35,700,000 |........... 35,803,780 (01/09/2026 ..... 01/09/2056 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 06764L-AA-4 . J2A A1 eeveiiiiiiiiieieeciiieeeeeen [T e 35,700,000 |........... 35,803,780
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Cliffwater Corporate Len Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiieininiis foninniniiiiiiiieeeee feeneiiinns 15,000,000 |........... 15,185,532 (01/09/2026 ..... 01/09/2056 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 186858-AP-7 . [Secured Note Series L .........ccoeeee [T coiiiiiiiiiiiiiiiiiiis i 15,000,000 |........... 15,185,532
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ASP WHCO Funding 3k, L.P. Class A
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiinnniinis fovininniciiiiiieeeees feeniiiinns 14,126,872 |........... 14,126,872 |01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 045258-AB-2 . JLOANS ..vevreeiiniriiieeeiiiineneeeeines [T e 14,126,872 |........... 14,126,872
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........ccccovviiinininenenns |oeninnnns 250,000,000 |........... 41,752,657 |.....oe.e. 40,223,495 |01/09/2026 ..... 01/09/2056 ..... cleared .....ocovvveieiiiiiiiiiiciiies i [ (1,650,245) [ G77418-AC-4 . | SVF 11 FINCO LP INCR B1 ...ooovveviis |1 i | 41,752,657 |........... 41,873,740
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Anchorage Capital Clo 37-ANCHC
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviiiiiiininiinis fonininniciiiiiieeeees feniiiinns 44,000,000 |........... 43,998,240 |01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 032923-AA-2 . [2026-37A A1 ..oooiiiiiiiieiiiiieeeens [T [ 44,000,000 |........... 43,998,240
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Brant Point CLO 2025-8 L-BRTPT
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiieininiis foninniniiiiiiiieeeee feeneiiinns 42,623,000 |........... 42,667,498 |01/09/2026 ..... 01/09/2056 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 10548A-AA-3 . [2025-8A AT ...oeeeveiiiiiiiiieiiieens [ T o 42,623,000 |........... 42,667,498
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CIFC Funding 2021-1 Ltd-CIFC 2021-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiinnniinis fovininniciiiiiieeeees feeniiiinns 43,790,000 |........... 43,821,354 |01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 12563E-AN-3 . [TA AR oo [ T o 43,790,000 |........... 43,821,354
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CEAMER FINANCE IV LLC Floating Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds [1Z ......ovvevnviinnviiiviinnes fooeviniiieiiniiiiiiinns fereiiienns 41,200,000 |.....ccen.. 39,776,182 101/09/2026 ..... 01/09/2056 ..... C1eared ..vvvuevireniiniiieiiieinieiies forrei e 149966-AA-3 . [Senior Secured Notes .......ceevevivven |2 ceivviiiiiiiiiiiiiniiiineeiees foreeiieens 41,200,000 |........... 39,776,182
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Brant Point CLO 2025-9 L-BRTPT
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviiiiiiininiinis fonininniciiiiiieeeees feniiiinns 40,719,213 | 40,805, 142 | 01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 10490A-AA-1 . [2025-0A A1 L.ooeoriiiiiiiiiniiieeens [ T o 40,719,213 |........... 40,805, 142

Jefferies Credit Partners Rated

Note Feeder 2026 LP - Class A Senior:
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Secured Deferrable Floating Rate
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccccovvviiniiinnnenns |oeninnnns 250,000,000 |........... 55,747,582 |........... 53,653,523 |01/09/2026 ..... 01/09/2056 ..... cleared .....ocovveieiiiiiiiiiiciiiies e [ (2,094,059) | 47237%-AA-4 . [Delayed Draw Notes .........cccccceees |1 oiiiiiiiiiiiiiiiiiis i 55,747,582 |.......c... 55,747,582
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings CLO Ltd 2019-111-BABSN
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiinnniniis fooviniiniciiiiiieeeees feeeiiinns 16,500,000 |........... 16,510,758 |01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 06761K-Ali-1 . [2018-3A ATRR ......ooovviiiiiinniiiinns [T e 16,500,000 |........... 16,510,758
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Midcap Financial Issuer -SENIOR
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviiiiiiininiinis fonininniciiiiiieeeees feniiiinns 40,000,000 |........... 38,400,000 (01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 59590A-AC-3 . JUNSECURED ........cevevivumrrerneniiinnnns [ 2 iviiiiiiiiiiiinecciiiieeeen foieiiins 40,000,000 |[........... 38,400,000
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Midcap Financial Issuer -SENIOR
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. ..40,000,000 |...........38,100,000 (01/09/2026 ..... 01/09/2056 ..... cleared 59590A-AD-1 . |UNSECURED ... ...40,000,000 ...38,100,000
Need to File Evergreen Basket of Long Fixed Rate Interest Rate Swap - Neuberger Berman Loan
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......ccooviviiiiinnniiiis foviniiniiiiiiiieeeees feneiiinns 39,880,949 |........... 39,952,422 (01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveviiiiiiiiiiiciies o [ B4134J-AL-7 . JA0A AR ...oooiiiiiiiiiiiiiiieeeeeeens [T [ 39,880,949 |........... 39,952,422
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Loan Partners CL-BABSN LP-
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. ..38,500,000 |........... 38,561,639 (01/09/2026 ..... 01/09/2056 ..... cleared 06764C-AB-2 . [5A B .. . ...38,500,000 ...38,561,639
Need to File Evergreen Basket of Long Fixed Rate Interest Rate Swap Atlas Securitized Products Funding
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......c.coooviiiiiiniiiiiins foonnnnineiiiiiiieneen [oeiiiinns 330,366,495 |.......... 331,179,195 |01/09/2026 ..... 01/09/2056 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 04941*-AC-8 . |1 LP - Revolver A-1B Junior ........ [1 i [ 330,366,495 |.......... 331,179,195
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Clo Ltd 2019-1V-BABSN 2019-
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. ..38,000,000 |........... 36,164,331 (01/09/2026 ..... 01/09/2056 ..... cleared 06761V-AQ-0 . |4A AR ... . ...38,000,000 ...38,025,916
Need to Fil Evergreen Basket of Long Fixed Rate Interest Ra Bain Capita
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiinnniiiis foniniiniiiiiiiieeeee foneiiinns 37,500,000 |........... 37,517,663 (01/09/2026 ..... 01/09/2056 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 05684P-AL-0 . [BA ATR ..eeeviiiiiiiiieeiiiiiineeeeen [T e 37,500,000 |........... 37,517,663
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Clover CLO 2019-1 Ltd-CLVR 2019-1A
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiinnninnis foviniiniiiiiiiieeeee foniiiinns 37,500,000 |........... 37,511,588 (01/09/2026 ..... 01/09/2056 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 102875-AA-9 . [ARR ..o [ T o 37,500,000 |........... 37,511,588
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Cifc Funding 2014-1V-R L-CIFC 2014-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiinnniiiis foniniiniiiiiiiieeeee foneiiinns 37,500,000 |........... 37,518,638 (01/09/2026 ..... 01/09/2056 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 12552F-BC-6 . [ARA ATA2 ...ooeviiiieiiiiiiiicceens [ T o 37,500,000 |........... 37,518,638
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Eldridge CLO 2025-2 Ltd-ELD 2025-2A
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviiiiiiinininnis foviniiniciiiiiieeeees foenieiinns 41,144,528 |........... 41,179,952 | 01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveiiiiiiiiiiiiciiiies o [ BATIA-AA-4 . AT e [T [ 41,144,528 |........... 41,179,952
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Canyon Clo 2025-2 Ltd-CANYC 2025-2A
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviviiiiinnninnis foviniiniciiiiiieeeee feeniiiinns 35,028,000 |........... 35,080,542 | 01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 13876F-AA-8 . [AIN ..oooriiiiiiiiiciiiieiece [ T o 35,028,000 |........... 35,080,542
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CIFC-LBC Middle Market C-CLBC 2023-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiinnninnis foviniiniiiiiiiieeeee foniiiinns 35,000,000 |........... 35,052,675 | 01/09/2026 ..... 01/09/2056 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ A71937-AS-4 . [TA AR oo [ T o 35,000,000 [........... 35,052,675
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MidOcean Credit CLO XV L-MIDO 2024-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......cccccovvviinniienninns |oeninnnns 200,000,000 |........... 35,000,000 |........... 33,535,722 |01/09/2026 ..... 01/09/2056 ..... cleared .....ocovveieiiiiiiiiiiiiees i [ (1,489,268) [ 59801F-AA-1 . 154 A1 L.ooiiiiiiiiiiiiiiiiiieeccieees | 1 | 35,000,000 [........... 35,024,990
Need to File with [Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE 720 Bast CLO V Ltd-NIML 2024-2A A1
the NAIC ... . |ABS Bank Loans and Corporate Bonds [1Z ... ..35,000,000 |...........35,021,560 [01/09/2026 ..... 01/09/2056 ..... cleared 81789M-AA-6 . |.. ...35,000,000 ...35,021,560
Need to File Evergreen Basket of Long Fixed Rate Interest Rate Swap
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviviiiiinnninnis foviniiniciiiiiieeeee feeniiiinns 31,500,000 |........... 31,542,021 | 01/09/2026 ..... 01/09/2056 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 055328-BA-5 . |1A ATRR ..o [T e 31,500,000 |........... 31,542,021
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME 8point3 Solar Investco 1 Senior
the NAIC ... . |ABS Bank Loans and Corporate Bonds [1Z ... ..31,149,480 |........... 30,019,444 (01/09/2026 ..... 01/09/2056 ..... cleared 28258#-AA-4 . [Secured Notes .. ...31,149,480 ...30,019,444
Need to Fil Evergreen Basket of Long Fixed Rate Interest Ra ABPCI Direct Lending
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiienniiiis foovinniniiiiiiiineeees foeeiiinns 31,000,000 |........... 31,026,784 (01/09/2026 ..... 01/09/2056 ..... cleared 00111H-AA-3 . J2024-18A A1 ..oooiiiniiiiiiiiiiieenees [ 1 e 31,000,000 |........... 31,026,784
Need to File with [Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE Voya CLO 2021-1 Ltd-VOYA 2021-1A AR
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........cccoeviiiuvnniiiiiies |ovvinnniieiiiiiiiinees foveeiinnns 11,000,000 |........... 10,992,410 |01/09/2026 ..... 01/09/2056 ..... cleared ...oiccoeeiiiiiiiiiiiiiiiiiiies o | Q91BA-AN-0 . oo [ T fos 11,000,000 |........... 10,992,410
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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 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Carrying Other Carrying
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Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Cedar Funding XI Clo Ltd-CEDF 2019-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiinnniniis fooviniiniciiiiiieeeees feeeiiinns 10,940,185 |........... 10,958,247 (01/09/2026 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 15033L-Al-2 . [T1A ATR2 oo [ T o 10,940, 185 10,958,247
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Anchorage Capital Clo 37-ANCHC
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiieininiis foninniniiiiiiiieeeee feeneiiinns 10,900,000 |........... 10,944,232 | 01/09/2026 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 032923-AE-4 . [2026-37A B .....coocvviiiieiiiiiieenees [T e 10,900,000 10,944,232
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME BCC Middle Market CLO 20-BCMM 2025-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiinnniinis fovininniciiiiiieeeees feeniiiinns 10,900,000 |........... 10,906,137 |01/09/2026 ..... cleared .....ccovveviiiiiiiiiinciiins o [ 055330-AG-9 . J2A C eevvveeeeiiiiiiieeeeiieeeeeeenn [T e 10,900,000 10,906, 137
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......ccooviviiiiinnninnis foviniiniiiiiiiieeeees feniiiinns 10,800,000 |........... 10,833,556 (01/09/2026 ..... cleared .....ccovveiiiiiiiiiiiiiiinns o [ 12516L-AJ-4 . [ CBAMR 2018-5A CR .......oovvvvcnnennes [T i o 10,800,000 10,833,556
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR OME Apidos CLO XXXIT1-APID 2020-33A CR2
the NAIC ... . |ABS Bank Loans and Corporate Bonds |1Z .. ..10,760,000 |... ...10,779,863 (01/09/2026 ..... cleared 03768M-AY=3 . [-eeeeeieeeiiieiie e 1 ...10,760,000 ...10,779,863
Need to Fil Evergreen Basket of Long Fixed Rate Interest Ra Neuberger Berman Loan Ad-NEUB 2021-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiinnniniis fooviniiniciiiiiieeeees feeeiiinns 10,750,000 |........... 10,751,957 |01/09/2026 ..... cleared 64134B-AL-4 . 1A BR ..ooeiiiiiiiiiceiieeeeeeens [T [ 10,750,000 10,751,957
Need to File with [Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR OME Flatiron CLO 31 Ltd-FLAT 2025-31A C
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiinnniiiis |onininniiiiiiiieeeees foeniiiins 10,725,000 |........... 10,732,036 |01/09/2026 ..... cleared .....ccovveiiiiiiiiiiiiiiiies o [ 338B3M-AJ-T . | [T [ 10,725,000 10,732,036
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME CIFC Funding 2022-111 Lt-CIFC 2022-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviviiiiinnniniis fooviniiniciiiiiieeeees feeeiiinns 10,700,000 |........... 10,705,254 (01/09/2026 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 12571K-AN-9 . [BA CR e [ T o 10,700,000 10,705,254
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Bank of America Corp-SENIOR
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........ccccoovviniinnninne 200,000,000 |........... 29,446,053 |........... 28,663,182 (01/09/2026 ..... cleared .....ocoveeieiiiiiiiiiiiiees i [ (1,370,918) | 06051G-KJ-7 . JUNSECURED .........covvvvumreenneniinnns [T oo feees 29,446,053 30,034,100
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME JPMorgan Chase & Co-SENIOR
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......ccooviviiiiinnniiiis foviniiniiiiiiiieeeees feneiiinns 30,235,066 |........... 30,344,452 |01/09/2026 ..... cleared .....ccovveviiiiiiiiiiiciies o [ 46647P-EA-0 . JUNSECURED ........cooevvvumueenneniinnns [ 1o e 30,235,066 30,344,452
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
the NAIC ... ... |ABS Bank Loans and Corporate Bonds | 1Z .. ..30,518,351 |...........31,064,172 (01/09/2026 ..... cleared 780082-AV-5 . |RY 6 3/4 08/24/2085 .. ...30,518,351 ...31,064,172
Need to File Evergreen Basket of Long Fixed Rate Interest Rate Swap - 0CP CLO 2020-18 Ltd-OCH
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cc.coovvviiiiinininiis fovinniniiiiiiiineeees feeneiiinns 30,004,000 |........... 30,004,000 (01/09/2026 ..... cleared .....ccvveiiiiiiiiiiiniiiies o [ 671078-Al-3 . ATR2 ..eevveiiiiiiiiiiiceiiiieeeeeen [T e 30,004,000 30,004,000
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Bain Capital Credit CLO -BCC 2021-
the NAIC ... ... |ABS Bank Loans and Corporate Bonds | 1Z .. ..30,000,000 |...........29,989,860 [01/09/2026 ..... cleared 05684L-AN-5 . . ...30,000,000 ...29,989,860
Need to File Evergreen Basket of Long Fixed Rate Interest Rate Swap Barings
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviviiiiinnninnis foviniiniciiiiiieeeee feeniiiinns 30,000,000 |........... 30,042,480 |01/09/2026 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 06761H-AH-8 . J2A BRR ..o [ 1 e 30,000,000 30,042,480
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CI-BMM 2025-
the NAIC ... ... |ABS Bank Loans and Corporate Bonds | 1Z .. ..30,000,000 |...........30,026,730 01/09/2026 ..... cleared 06764J-AE-1 . |IA B .. . ...30,000,000 ...30,026,730
Need to Fil Evergreen Basket of Long Fixed Rate Interest Ra
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........cccoevvvniinnninns 300,000,000 |.......... 153,881,940 |.......... 155,022,797 |01/09/2026 ..... cleared .....ccovveiiiiiiiiiiiiciiiiees o [ (357,203) [ 02300B-AA-6 . | AMAPS 2 Class A Notes ......ccccceee [T coiiiiiiiiiiiiiiiiiiens foees 153,881,940 155,380,000
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Eldridge CLO 2026-3 Ltd-ELD 2026-3A
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiieininiis foninniniiiiiiiieeeee feeneiiinns 72,366,8% |........... 72,390,920 |01/09/2026 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 28473C-AA-0 . A e [T [ 72,366,894 72,390,920
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Infrastructure C-BARIF
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......c.cooviviiiiinnninnis foviniiniciiiiiieeeee feeniiiinns 66,275,000 |........... 66,493,840 |01/09/2026 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 06765M-AA-1 . J2025-1A A1 ..oooiiiiiiiiiieiiiiieenens [T e 66,275,000 66,493,840
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccooviiiiiiinininnis foviniiniciiiiiieeeees foenieiinns 61,712,343 |........... 61,707,005 |01/09/2026 ..... cleared .....ccovveiiiiiiiiiiiiiins o [ 003952-AB-4 . | ABSOLUTE ISSUER CO LLC S Class B . [2 ...oovvviivvivineniiiiiiinnen foeeninns 61,712,343 61,707,005
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Barings Middle Market CI-BMM 2025-
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........cccoevvvniinnninns 300,000,000 |........... 50,150,000 |........... 49,980,780 (01/09/2026 ..... cleared .....ccvveiiiiiiiiiiiiciiiies e [ (306,481) | 06764J-AC-5 . [IA A weveeeeeiiiiiiiiiiiiiieiecciees | T o 50, 150,000 50,287,261
Need to File with [Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CVE CTM CLO LTD CTM_26-3-CTM 2026-3A A1
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. ..50,000,000 |...........49,863,500 01/09/2026 ..... cleared 12719A-AA-2 . ...50,000,000 ...49,863,500
Need to File Evergreen Basket of Long Fixed Rate Interest Rate Swap -
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ......cccoovvviiiiieininiis foninniniiiiiiiieeeee feeneiiinns 50,000,000 |........... 49,945,750 |01/09/2026 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 75000K-AY-3 . | RR 25 Ltd-RRAM 2023-26A A1A2 ...... [1 .ccooiiiiiiiiiiiiiiiiien [ 50,000,000 49,945,750
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ASP WHCO Funding 3k, L.P. Class A
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. .. 200,000,000 |......... 200,000,000 (01/09/2026 ..... cleared 045258-AB-2 . |Loans ... ... 200,000,000 200,000,000
Need to File Long Fixed Rate ABS Bank Loan or
the NAIC ............ Corporate Bond ........cceevvieinnnns 1Z i [ 76,310,000 |............ 2,073,500 |............. (284,023)| 10/20/2026 ..... CUrrency SWap ......eeeeeveivveeeeenines forveniiinnns 2,073,500 |............. (284,023)] ..evveeeeennnns CIPTEMP1 forward settling bond .... | .cooeevemiiii e o
Need to File with |Long Fixed Rate ABS Bank Loan or SHV Holdings NV - 2026 EUR First
the NAIC ... . [Corporate Bond ... . 2 .. 45,845,100 |... .. 47,446,040 |........... 45,143,597 [02/17/2026 ..... Currency Swap .2,102,670 .. ....1,909,701 |N7660#-BC-0 . [Lien Term Loan ... . ... 45,343,370 ...43,233,8%
Need to Fil Long Fixed Rate AB
the NAIC ............ Corporate Bond ........cceevvriiunnns 7 R 29,964,501 |........... 31,010,881 |........... 29,665,536 | 02/17/2026 ..... CUrrency SWap ......eeeeeveivveeeeenines forveniiinnns 1,374,312 |............ 1,254,768 N7660#-BB-2 . | SHV HOLDINGS NV Senior Unsecure ... [2 ......ccooovveeieriiiinnnnnnns foeeeininns 29,636,569 28,410,768
Need to File with |Long Fixed Rate ABS Bank Loan or GSG GLOBAL SPORTS GROUP Senior
the NAIC ............ Corporate Bond ........cceevvveinnnns 7 R 17,255,000 |........... 17,943,750 |........... 16,901,594 (03/24/2026 ..... CUPTenCY SWap ...eveeeeeeeeuveereeniis feeeeiiiiinnns 694,550 |.........ceee. 547,662 | G4163*-AB-4 . [Secured Notes ...........ccccovvvvunenns [2 cviiiiiiiiiiiiii fe 17,249,200 16,353,932
Need to File with |Long Fixed Rate ABS Bank Loan or ALBIOMA FINANCEMENT SAS Hold Co
the NAIC ............ Corporate Bond ........ceeevvieiunnnns 1Z i [ 60,062,200 |........... 62,359,440 |........... 58,914,036 |03/11/2026 ..... CUrrency SWap ......eeeeevevuveeeeennnes forveeiiinnns 2,271,940 |............ 1,684,488 |FO190%-AA-2 . [Note 7yr .....cccvvvviriiiiiniiinniiiins |2 i o 60,087,500 57,229,548
Need to File with |Long Fixed Rate ABS Bank Loan or AIR GREENLAND A S Senior Note 3.98%
the NAIC ............ Corporate Bond ........ceeevvviinnnns 1Z i [ 22,289,157 |..cuveeens 23,036,843 |........... 21,841,695 | 03/04/2026 ..... CUPTenCY SWap ...vvveveeeecvneereenins foeeeeiiiinnns 819,537 |.vveeeeinnns 554,126 |K0226#-AG-7 . [Series B Note .........ccccoeeerivnncs [1Z i e 22,217,306 21,287,569
Need to File with |Long Fixed Rate ABS Bank Loan or AIR GREENLAND A S Amortizing Senior
the NAIC ............ Corporate Bond ........cccceeviiinnnes 12 i |, 19,594,166 |........... 20,251,449 |........... 19,175,010 |03/04/2026 ..... CUrrency SWap ......eeeoeeeceeeereriiees |oveeiiiinnnnnns 720,446 |..ooooennnnne. 514,101 | K0226#-AF-9 . [Notes 3.56% Series A Note ........... |1 cooiiiiiiiiniiiiiiiiiininnns |oveiinnns 19,531,003 18,660,909
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
Need to File with |Long Fixed Rate ABS Bank Loan or THERMO FISHER SCIENTIFIC Senior
the NAIC ............ Corporate Bond ........cceevvieinnnes 7 R 26,327,320 |..cuveennn 27,403,981 |........... 25,796,653 | 03/03/2026 ..... 03/03/2036 ..... CUrrency SWap ......eeeeevecvveeeeenines feveeiiinnns 1,061,539 [....ooceennnnne 585,555 |883556-D8-8 . |Unsecured Notes due 2036 ............. L F 26,342,442 |........... 25,211,098
Need to File with |Long Fixed Rate ABS Bank Loan or ENCAVIS GMBH Senior Secured Notes
the NAIC ............ Corporate Bond ........cceevvieinnnns 7 R 46,295,200 |........... 47,686,800 |........... 45,308,759 | 03/19/2026 ..... 03/19/2033 ..... CUrrency SWap ......eeeeeveivveeeeenines forveniiinnns 1,524,880 |............ 1,028,731 | D30048-AB-0 . [due 2033 .........ccocuvverriiiiunninnns 72O KRR 46,161,920 |........... 44,280,028
Need to File with |Long Fixed Rate ABS Bank Loan or ENCAVIS GMBH Senior Secured Notes
the NAIC ............ Corporate Bond ........cceevvreinnnns 7/ R 48,964,260 |........... 50,436,090 |........... 47,961,733 | 03/19/2026 ..... 03/19/2031 ..... CUrrency SWap ......eeeeevecvveeeeenines foreeniiinnns 1,612,79% |............ 1,126,412 [D30048-AA-2 . [due 2031 .......cocvvveeieiiiinienennne 72U KRR 48,823,296 |........... 46,835,321
Need to File with ASP WIHCO Funding 3k, L.P. Class B
the NAIC ............ Sovereign Bond of Indonesia ........ 1Z i [ 20,000,000 |.......... 300,038,393 |.......... 300,092,468 | 12/22/2025 ..... 06/20/2031 ..... 5 Yr Credit Default Swap .....ccccee |oeeinnnnnnnnne 38,393 [ouveiiiiiinns 92,468 | 045258-AC-0 . [LoANS .......eeiiiiiiiiiiiiiiiiiieee T [ 300,000,000 |[......... 300,000,000
Need to File with |Long Fixed Rate ABS Bank Loan or FERRERO INTERNATIONAL SA Senior
the NAIC ............ Corporate Bond ........ccecevvreiunnnes 1Z i [ 17,887,000 |........... 18,049,750 |........... 17,852,319 (04/09/202%6 ..... 04/09/2036 ..... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 184,450 |......oeeen (223,797) | L3551#-AW-0 . |Unsecured Notes EUR 10yr ............ 72U KRR 17,865,300 |......c... 18,076,116
Need to File with |Long Fixed Rate ABS Bank Loan or
the NAIC ............ Corporate Bond ........cceevvieinnnns 1Z i [ 52,070,400 |............... 447 480 |...ooeeene (304,712){ 10/20/2026 ..... 10/20/2027 ... CUPTenCY SWap ...eveeeeeeeeuveereeniis feeeeiiiiinnns 447 480 |...oeeeene (304,712) cvrvieeeenns PLINYTEMPT forward settling bond . | .cceeeremiiiiiiiiiii s o
Need to File with |Long Fixed Rate ABS Bank Loan or MOTO STATES PLC Senior Secured
the NAIC ............ Corporate Bond ........cceevvreinnnns 7/ R 75,496,428 |........... 75,978,199 |........... 74,481,994 | 04/15/2026 ..... 04/15/2031 ..... CUPTenCY SWap ...eeevveevecueeenenniis [oeneeiiiinnns 374,081 |...ccenneens (854,914) [ G6302*-AC-9 . [Notes due 2031 .......cceeevvinnnnnnns 2 e [ 75,604,118 |........... 75,336,908
Need to File with |Long Fixed Rate ABS Bank Loan or PREMIUMFIBER S L U Senior Secured
the NAIC ............ Corporate Bond ........cceevvreinnnns 7 R 82,719,000 |........... 84,769,300 |........... 82,129,546 | 05/13/2026 ..... 05/13/2036 ..... CUrrency SWap ......eeeeevecuveeeeenines foveeiiinnns 1,972,530 [oveeeeeennnns 221,199 |E8188#-AA-6 . [Notes due 2036 ...........ccceenvnenns 72U KRR 82,796,770 |........... 81,908,347
Need to File with |Long Fixed Rate ABS Bank Loan or THYSSENGAS HOLDING GMBH Senior
the NAIC ............ Corporate Bond ........cceeevveeinnnnns 7 R 33,973,478 |.....oeen 34,790,120 |..cevveens 33,500,531 | 05/12/2026 ..... 05/13/2033 ..... CUPTency SWap ....eeeveeeeeuveerenniis foeeeeiiiinnns 781,768 |.........eee. 134,063 | D9000#-AA-1 . [Unsecured Notes due 2033 ............. 72U KRR 34,008,352 |........... 33,366,468
Need to File with |Long Fixed Rate ABS Bank Loan or THYSSENGAS HOLDING GMBH Senior
the NAIC ............ Corporate Bond ........cceevvieinnnns 7 R 15,742,923 |........... 16,121,345 |........... 15,547,043 (05/12/2026 ..... 05/13/2036 ..... CUPTenCY SWap ...eveeeeeeeeuveereeniis feeeeiiiiinnns 362,262 |.vveeieeinnnes 18,797 |D9000#-AC-7 . [Unsecured Notes due 2036 ............. 72O KRR 15,759,083 |........... 15,528,246
Need to File with |Long Fixed Rate ABS Bank Loan or THYSSENGAS HOLDING GMBH Senior
the NAIC ............ Corporate Bond ........cceevvriiunnns 7/ R 22,752,247 |........... 23,299,158 |........... 22,428,867 | 05/12/2026 ..... 05/13/2034 ..... CUPTenCY SWap ...eeevveevecueeenenniis [oeneeiiiinnns 523,555 [..oeeiiiiinnns 63,061 [DY000#-AB-9 . |Unsecured Notes due 2034 ............. 72U KRR 22,775,608 |........... 22,365,806
Need to File with |Evergreen Basket of Long Fixed Rate Apollo Asset-Backed Finance Lending
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 ........ccccovvviinviiennnnns |oeiinnnns 250,000,000 |......... 280,000,000 |.......... 282,621,599 |04/28/2026 ..... 04/28/2028 ..... Treasury Forward .........oocevveeeens [eniiiiiiinnnniiiiinnns foneennnne 2,621,599 | 03776#-AA-0 . [Partners 1, L.P. - Class A ......... T [ 280,000,000 |......... 280,000,000
Need to File with |Evergreen Basket of Long Fixed Rate Keurig Dr Pepper Inc-SENIOR
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ..........cccccvuvevneiiiinnns foonnnnnnns 88,000,000 |............ 4,253,517 |.occnnnenns 5,043,485 | 04/28/2026 ..... 04/28/2028 ..... Treasury Forward ........cooceveereens [oonniiiinininniiiiinns o, 774,043 | 49271V-A-0 . JUNSECURED .........cooeviiumrienneninnns 2 e [ 4,253,517 |oooeennns 4,269,442
Need to File with |Evergreen Basket of Long Fixed Rate LSP Grid Holdings, LLC Senior
the NAIC ... . |ABS Bank Loans and Corporate Bonds |2Z .. .. 100,000,000 |... ...90,892,090 (04/28/2026 ..... 04/28/2028 ..... Treasury Forward .... 50227*-AA-0 . [Secured Notes .. 2. .... 100,000,000 ...90,892,090
Need to File Long Fixed Rate ABS Bank Loan or LAST MILE INFRA
the NAIC ............ Corporate Bond ........cceevvriiunnns 7R R 7,830,000 |............ 8,017,920 |............ 7,774,426 (06/04/2026 ..... 06/04/2036 ..... CUPTenCY SWap ...eeevveevecueeenenniis [oeneeiiiinnns 142,680 |.......c.eeeee. (13,757)| 65383*-AJ-8 . [Secured Notes due 2036 ............... 72U R 7,875,240 |............ 7,788,183
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME MISSION LANE CREDIT CARD MLANE
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. ... 300,000,000 |... ..90,000,000 |........... 95,324,648 [05/14/2026 ..... 05/14/2056 ..... cleared ....5,430,308 | 60510M-BQ-0 . [2025-T1 Class A .. 1. ...90,000,000 ...89,894,340
Need to File Evergreen Basket of Long Fixed Rate Interest Rate Swap ASP WHCO Funding 3k, L.P.
the NAIC ............ ABS Bank Loans and Corporate Bonds |17 .......ccccoovviiiniinnnnnins |ooviiiniincciiiiieenns foeennne 150,000,000 |......... 150,000,000 |05/14/2026 ..... 05/14/2056 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 045258-AC-0 . JLOANS ..evveeiiiuiiiiiieeiiiiiiee e T [ 150,000,000 |......... 150,000,000
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME Apollo Asset-Backed Finance Lending
the NAIC ... . |ABS Bank Loans and Corporate Bonds |[1Z .. .. 150,000,000 |......... 150,000,000 |05/14/2026 ..... 05/14/2056 ..... cleared 03776#-AA-0 . |Partners 1, L.P. - Class A ......... [1. .... 150,000,000 |[......... 150,000,000
Need to Fil Evergreen Basket of Long Fixed Rate Interest Ra Upper Peninsula Power Ho Senior
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ........ccccooecvvevieeiiinns |oeninnnns 300,000,000 |........... 95,000,000 |........... 91,201,947 | 05/14/2026 ..... 05/14/2056 ..... cleared .....ccovveiiiiiiiiiiiiciiiees o e 5,486,439 | 916318-AA-2 . [Secured Notes ............cccccovviunns 2 e [ 95,000,000 [........... 85,715,508
Need to File with |Evergreen Basket of Long Fixed Rate Interest Rate Swap - SOFR CME ASP WHCO Funding 3k, L.P. Class A
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ........cccooeeuvveiieeiiinns |oovininiineiiiiiieenes foeennns 220,000,000 |......... 220,000,000 (05/14/2026 ..... 05/14/2056 ..... cleared .....ccvveiiiiiiiiiiiiiiiiies o [ 045258-AB-2 . JLOANS ..vvrreiiiiiiiiiee it T [ 220,000,000 |......... 220,000,000
Need to File with |Long Fixed Rate ABS Bank Loan or
the NAIC ............ Corporate Bond ........cceevvevinnnns 7 R 24,764,130 |....ooeeen 25,160,868 |........... 24,995,963 |05/28/2026 ..... 05/29/2034 ... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 403,137 |oveeeeeennes 278,095 |L2967%-AA-2 . | ELL BIDCO SARL PP Notes Series A . [2 .......ccocovvvviiiiiiiinnnnns foeenninns 24,757,731 | 24,717,868
Need to File with |Long Fixed Rate ABS Bank Loan or
the NAIC ............ Corporate Bond ........ceeevvieinnnes 7 R 23,997,870 |.....oeenn 24,382,332 |........... 24,246,573 |05/28/2026 ..... 05/29/2036 ..... CUPTenCY SWap ...eeeeveeeeevneeneeniis feeneiiiiinnns 390,663 |...eeveeennnes 304,851 |L2967%-AB-0 . | ELL BIDCO SARL PP Notes Series B . [2 .......cccccveeririiiiuinnnnns foeeennnns 23,991,669 |........... 23,941,722
Need to File with |Long Fixed Rate ABS Bank Loan or DH MASI FINANCE INC Senior
the NAIC ............ Corporate Bond ........cceevvveinnnns 1Z i [ 57,117,528 |........... 58,515,628 |........... 57,801,243 | 06/03/2026 ..... 06/03/2041 ..... CUrrency SWap ......eeeeevecvveeeeenines feveeiiinnns 1,342,358 |..ooooennnnns 456,080 | 233758-AE-7 . [Unsecured Notes 15 YR ................ L F 57,173,270 |........... 57,345,163
Need to File with |Long Fixed Rate ABS Bank Loan or DH MASI FINANCE INC Senior
the NAIC ............ Corporate Bond ........ceeevvieiunnns 1Z i e 9,757,952 |...cuvveennn 9,996,652 |............ 9,866,253 (06/03/2026 ..... 06/03/2038 ..... CUPTenCY SWap ...eeeeveeeeevneeneeniis feeneiiiiinnns 235,362 [..ooeiiiinnns 100,274 (233758-AD-9 . |Unsecured Notes 12 YR ................ 12 i [ 9,761,290 |............ 9,765,979
Need to File with |Long Fixed Rate ABS Bank Loan or DH MASI FINANCE INC Senior
the NAIC ............ Corporate Bond ........cceevvevinnnns 1Z i [ 11,271,530 |........... 11,547,430 |........... 11,315,192 (06/03/2026 ..... 06/03/2031 ..... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 264,900 |..oeeereennnns 170,767 |233758-AA-5 . |Unsecured Notes 5Y .................... L F 11,282,530 |........... 11,144,425
Need to File with |Long Fixed Rate ABS Bank Loan or CRODA INTERNATIONAL PLC Senior
the NAIC ............ Corporate Bond ........ceeevvieiunnns 1Z i [ 15,421,500 |........... 15,643,450 |........... 15,340,389 (06/24/2026 ..... 06/24/2031 ..... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 179,400 |.......eeeeees 101,739 [227047-C*-6 . [Unsecured Notes 5YR GBP .............. L F 15,464,080 |........... 15,238,650
Need to File with |Long Fixed Rate ABS Bank Loan or CRODA INTERNATIONAL PLC Senior
the NAIC ............ Corporate Bond ........cceevvveinnnns 1Z i [ 14,537,500 |........... 14,832,500 |........... 14,530,428 (06/24/2026 ..... 06/24/2033 ..... CUPTency SWap ....eeeveeeeeueeenennins foeeeeiiiinnns 261,250 |..oveeeeennnes 214,815 | 227047-C8-4 . |Unsecured Notes 7yr EUR .............. L F 14,571,250 |........... 14,315,613
Need to File with |Long Fixed Rate ABS Bank Loan or
the NAIC ............ Corporate Bond ........cceevvveinnnns 1Z i [ 18,533,400 |.........ee... 242,880 |..vveveeennnnns (58,067) [ 09/24/2026 ..... 09/24/2036 ..... CUPTenCy SWap ...eveeeeeeecvveeneeniis [eeeeiiiiinnns 242,880 |..oveveeennnns (58,067) [ BUKTE-MP-1 . | BUKTemp1 forward settling bond ... | .ccceerermeiiiiiiiiii e fovie
Need to File with |Long Fixed Rate ABS Bank Loan or
the NAIC ............ Corporate Bond ........ceeevvviinnnns 1Z i [ 30,486,100 |............... 399,520 f............. (137,212)] 09/24/2026 ..... 09/24/2033 ..... CUPTenCY SWap ...vvveveeeecvneereenins foeeeeiiiinnns 399,520 f............. (137,212) | BUKTE-MP-2 . | BUKKTENP2 forward settling bond .. [ .oooeooemiiiiii [
Need to File with |Long Fixed Rate ABS Bank Loan or COSTCO WHOLESALE JAPAN L Senior
the NAIC ............ Corporate Bond ........cccevviiinnnes 12 i |, 23,137,463 |........... 23,694,104 |........... 23,178,758 |06/23/2026 ..... 06/23/2031 ..... CUrrency SWap ......eeeoeeeceeeereriiees |oveeiiiinnnnnns 559,533 |....ciicunenns 422,533 | J0835#-AT-4 . [Secured Notes Syr - bullet .......... 2 i |, 23,134,571 |...oveeenn 22,756,225
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
Need to File with |Long Fixed Rate ABS Bank Loan or COSTCO WHOLESALE JAPAN L Senior
the NAIC ............ Corporate Bond ...............cooeeeins L 27,562,668 |........... 28,225,770 |........... 27,897,258 [06/23/2026 ..... 06/23/2036 ..... CuUrrency SWap ......eeeveeeennnnnnnennns forviiiiiinnnn. 666,548 |......oevveenns 788,743 | J0835#-AU-1 . (Secured Notes 10 yr bullet .......... 1Z s [, 27,569,222 |........... 27,108,515
Need to File with |Long Fixed Rate ABS Bank Loan or
the NAIC ............ Corporate Bond ...............ooooeeins L 23,502,500 |......evnnnnnnn 308,000 [ovevvvrrrnnnnns (89,339)(08/24/2026 ..... 08/26/2038 ..... CUrrency SWap ......eeeveveennennninnnns forviiiiiinnnn. 308,000 [vevvvrrrnnnnns (89,339)| .eevreiiinnnnn BEACONTEMP1 forward settling bond | ..ooooveeiiriiiiiiiiiiie s s
Need to File with |Long Fixed Rate ABS Bank Loan or ITALO NUOVO TRASPORTO VI Senior
the NAIC ............ Corporate Bond ................ooeeeens 7 RN 62,167,000 [........... 63,247,700 |........... 61,673,520 |06/22/2026 ..... 06/23/2036 ..... Currency SWap ......eevvevvennnnniinnnns forviiinnnn 1,064,650 |..oevvvvrnnnnns 608,620 |BGSAT8-8C-3 . [Secured Notes 10Y ..................... 7 R 62,183,080 |........... 61,064,900
Need to File with |Long Fixed Rate ABS Bank Loan or ITALO NUOVO TRASPORTO VI Senior
the NAIC ............ Corporate Bond ...............ooooeeens 7 RN 41,599,600 |[........... 42,322,760 |........... 41,247,983 (06/22/2026 ..... 06/23/2038 ..... CUrrency SWap ......eeevevvnennnnnnnnnns forviiiiiinnnn 712,420 |l 385,863 |BGS4T8-9G-3 . [Secured Notes 12y .........ccceeunnnnne 7 R 41,610,340 |........... 40,862, 120
Atlas Warehouse Lending Company,
Need to File with [Evergreen Basket of Long Fixed Rate L.P.-Senior Unsecured Notes due 2027
the NAIC ............ ABS Bank Loans and Corporate Bonds |27 ...........ccccceeeiiiiiiiins fonnnenns 300,000,000 |......... 374,750,000 |.......... 378,674,228 [06/11/2026 ..... 06/15/2027 ..... Treasury Forward .......ooooeeeeiiieins fovennninnnnnnnnininnnns Joeeeeennns 3,663,140 [049463-AC-6 . |.oeeeeeiiiiiiiiiiiiiiiiiiiieeeeeeeeeeee PP PPPP FPPPPTRY 374,750,000 |......... 375,011,088
9999999999 - Totals 43,541,497, 597 33,906,798, 124 XXX XXX XXX (1,269,274,277) (7,759,454,798) XXX XXX XXX 44,810,771,874 41,666,252,922
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STATEMENT AS OF JUNE 30, 2026 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 ............cooeriiiiiiieeeceeeeeeeeeeeeee e 276 |.......... 38,450,276,176 |.......coveeeeeeriienne 293 |.......... A1,244,287 1271 oo e [t [ o 276 |.......... 38,450,276,176
Add: Opened or acquired transactions....................ccceeeedeereenennnsecceeneens P I 2,533,126,037 |.o.oovoeeeeeeeeeeene K0 1,760,819,022 ... eeeeeeeeeeeeeeeeeeeeeees e enene Jeeeeeeeee e een e o 51 foen 4,293,945 ,059
Add: Increases in replication (synthetic asset)
transactions statement Value.............ccooevernirnerncee i, DLO. . SO U 1,147,203,525 |............... DLO. . SO U 1,336,629,541 |.............. XXX froeeeeeeeeneeeeeeseeeeees oo XXX ovrvverres fereemeeeneneneneeeeeeeeeees [ DL0. . SR U 2,483,833,066
Less: Closed or disposed Of transactions..................ccccoeu. |oeeeeeeeenennsnseenenns /3 R LT I O A OO OO RO IO 4 | 333,054,253
Less: Positions disposed of for failing effectiveness
CIIEBIIAL ...ttt ettt nees otreeiees it st sbe bt nnnees[eree ettt [ SO 800,238,088 |......cooveveeeiieieieieieieies foereeeee et [ttt et e 5 [, 800,238,088
Less: Decreases in replication (synthetic asset)
transactions statement value XXX 553,264,364 XXX XXX XXX XXX 553,264,364
Ending inventory 293 41,244,287, 121 318 43,541,497,59% 318 43,541,497,596
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STATEMENT AS OF JUNE 30, 2026 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 5,584,769,401

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 12,605,136

TOtal (LINE 1 PIUS LINE 2) ..ottt et et esessan s s s s et et essss s s ssesesesesnsnnsnensneneneeiee s 5,597,374,537

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 22,366,438,063

Part D, SECHON 1, COIUMN 7 ..ot cs s es s s e s s st n et ee e eesenenes | eeeieaies (16,769,063,527)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees
Fair Value Check

Part A, Section 1, Column 16 (905,411, 121)

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et e e et e e e e et et e e e e e e e e e e eeee e e eeeeanee oaneaeeresseaneas 12,628,434

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt et s st et e s et ess s nas s esesesesesssnnnesssenesennensnees e (892,782,687)

Part D, SECHON 1, COIUMN G ...t es s es s s s s s s seeeeeenes cescenions 22,515,544 ,846

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 (23,408,327,534)

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 6,495,969,605
Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 39,593,786
Part D, SECHON 1, COIUMN 12 ...ttt ettt eie | sssniisseas 6,535,563,391
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 30, 2026 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 6,829,608,097 |............ 4,559,160,010

2. Cost Of Cash eqUIVAIENTS BCGUINET ............cciiiiieieeeeeeeeceee ettt ettt a s s sttt et e s e e s s s sesesesesessasssssssesesessasanananas [eeeeesenenn 92,735,235,927 |........ 161,001,869,250

3. ACCTUBI OF QISCOUNE ...ttt enaeienas [oosnaeninininaas 96,080,629 |............... 206,452,418

4. Unrealized valuation iNCrE@SE/(ECIEASE) .........cccvcveviviueueterieeieeseeetetetesesee e et e sete e sesesess s st ssssesesesesssssasssesesesesessnsesssssssesesesesns [erenesnensssnsesesenens (3,854) e (2,418)

5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieeeieeeeeeeeiiiie ettt ettt ea st s et et eses e s s s s s et esessssssasssesesesessssansasssesesesesnanas |oeseeseneeenenens (4,679,436).....cccccnnene 4,699,853

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 94,264,776,648 |......... 158,942,571,016

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 5,391,464,715 |............ 6,829,608,097
11.  Deduct total nonadmitted amMOUNES ............c.oiiiiii et [et et [t
12.  Statement value at end of current period (Line 10 minus Line 11) 5,391,464,715 6,829,608,097
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